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0% 0 0 0
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4. o8 Eo| x|C &40 =W (VaR : 99%ME|+F,10U7|&E e OFR)




2021-05-11
2021-05-10

Ql
=
ol
=

SAl
7|E

ehd-MSCl

SMART

of o
KO KO
O | oo
7S]
00
)
o O
o | o
)
0
oy
o/l | ofl
<l <l
& &
K K
)=y
<k

~
(=]

2. Ok7| A|

o

846

FMSCIM Zl=0] 2[ 20210225

N
Aot

SWMXWOOC

HEfS| B2 =730 012420| A LHEX|7L ALEEIAS

I
L

* Qe g|Ag

ol

KH

1024 7]

1,057

HEfS| B2 =730 012420| A LHEX|7L ALEEIRAS

I
L

* Qe g|Ag



2021-05-11
2021-05-10

Ql
=
ol
=

SAl
7|E

F

KO
<0

CSI5004t

|

160
4
Klo
il

Klo

IRE

SMART

of o
KO KO
S o
o
o)
<
o O
o m
o
o0
<
o/l | ofl
<l <l
& &
K K
)=y
<k

~
(=]

2. Ok7| A|

o

376

FCSI5000] 24210311

N
Aot

SWCSI50000

HEfS| B2 =730 012420| A LHEX|7t ALEEIAS

I
L

* Qe g|Ag

o

KH

1024 7]

480

HEfS| B2 =730 012420| A LHEX|7L ALEEIAS

I
L

* Qe g|Ag



2021-05-11
2021-05-10
QEOIYAD(FA-THYE)

72l cH &
e Y EEIEE 0 0
A S7t5dH  ME 486 486
2. 97| NHe| £YTZ
VGM1-EURO STOXX 50 Jun21
364.41
24294
— 12147
=
i[ 0.00 T T T 7 T T T
Sr 0.00 1,002.50 2,005.00 3,007.50 4,010.00 5,012.50 6,015.00 7,017.50 8,020.00
'(l“ -121.47
-242.94
-364.41
-485.88 -
717
3. A|LI2| 2 &0l X 5 (X|CH =4 0f A=) (CH|:EHOHY)
VGM1 EURO STOXX 50 Jun21
4. TP MZEO| X &AM FH(VaR : 99% M E|FF,1027|F) (THR[:EH TR



AL 2021-05-11
7|24 2021-05-10

At 7/t

rx

rx
Mo | Mo
=
o
~
-
o
=
o
~
=
0
=

A 7715

2. Bb| Aol 2R E

HCK1-HSCEI Futures May21

803.45

535.63
—  267.82
ol
=
1) 0.00 : ; ; : : : :
ol 0.00 2,671.00  5342.00 8,013.00 _~10,684.00 13,355.00 16,026.00 18,697.00 21,368.00
M -267.82

-535.63

-803.45

-1,071.26 -

712

3. MLIE| 28 £FZHS(E L0 =)

HCK1 HSCEI Futures May21

m
40
1T
2
o

4. oA YFo| Z =SS H(VaR : 9% 4 E|+F, 102 7| F)

m
40
s
2
o

102



2 2021-05-11
o

7|24 2021-05-10
HHEER(FASH-THEY
1. A=A
Al {5 |2 747 0 747 ZU
=4 2715d 34 0 90,068 -90,068 ZtLf
2. WI7|NHEe| &l X

KR4201R54258-2021-05 2425

22,950.00

17,212.50
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5,737.50

0.00

0.
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531.25
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-2.67% 474 453 431 410 389 367 346
0% 39 27 14 0 -15 -31 -48
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0% 15 11 6 0 -7 -14 -22
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0% 0 0 0 0 0 0 0
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8.00% 331 331 331 331 331 331 331
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 15 15 15 15 15 15 15
-5.33% 15 15 15 15 15 15 14
-2.67% 15 15 14 13 12 11 9
0% 9 6 3 0 -4 -7 -12
2.67% -34 -39 -45 -51 -56 -62 -68
5.33% -145 -148 -152 -155 -159 -163 -168
8.00% -295 -295 -296 -297 -298 -300 -302
KR4201R54506 2021-05 £450 61
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-8.00% 2 2 2 2 2 2 2
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0% 2 1 1 0 -1 -1 -2
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-2.67% 2 3 3 3 3 3 4
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4301R54272 2021-05 #4275 33

7| =Rt s




Q M OO O O O OoO|Oo

nﬁv/u3_|_

S

LN

(@]

Q M OO O O O OoO|Oo

W31

0

O

—

S MN OO O O O o O

SEIE

™

(o]

QM OO 1N O O O|Oo

W?Jl

S MN | O 1N O O O O

S

™

o0

1

QM OO 1N O O OO

WQJl

©

O

—

1

QS MN | O 1N O O O O

2R

S

LN

o

1
XX XXX
O M N O MmO
S mw T ©m 9

R

—_—

[N

o

733



2021-05-11
2021-05-10

Ql
=
ol
=

SAl
7|E

o o
O
O
o
(@\]
o O
o | o
O
(Vo)
o
[@\]
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2021-05-11
2021-05-10

Ql
=
ol
=

SAl
7|E

o o
LN
(@)
©
—
o O
o | o
LN
(@)
©
—
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2021-05-11
2021-05-10

Ql
=
ol
=

SAl
7|E

O | oo
o
LN
N~
(o)
o O
O | oo
o
LN
N~
[Ce)
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

2. G| A e 297

o

IEOOBD8RGM75

o

oo 4= (VaR : 99%

4. HYAEC



2021-05-11
2l 2021-05-10

AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 2,759 0 2,759 ZtLK
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i[ 0.00 T T T 7 T T T
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XBN1-GASOLINE RBOB FUT Jul21
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CLN1 WTI CRUDE FUTURE Jul21
CON1 BRENT CRUDE FUTR Jul21
HON1 NY Harb ULSD Fut Jul21

KR4175R500 2021-05 EHe{ME
KR4175R600 2021-06 He{ME
NGN21 NATURAL GAS FUTR Jul21

QSN1 Low Su Gasoil G Jul2l
XBN1 GASOLINE RBOB FUT Jul21
o| Z[Ci Mo 4= M (VaR : 99% L E|+F, 10 7| FE)
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108.65

0.00

0.00
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-217.30

-325.95

-434.60

740.16

555.12

370.08

185.04

0.00

-185.04

-370.08

-555.12

-740.16

0.00

BON1-SOYBEAN OIL FUTR Jul21

16.12

32.24 48.36

64.48 80.60 96.72

112.84

128.96
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CN1-CORN FUTURE Jul21

183.06

366.13 549.19

732.25 915.31 1,098.38

1,281.44

1,464.50




A
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CTN1-COTTON NO.2 FUTR Jul21

151.28

113.46

75.64

37.82

-75.64

-113.46

-151.28

322.27

241.70

161.13

80.57

585.27

390.18

195.09

-390.18

-585.27

-780.36
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.00 22.42 44.83 67.25 89.66 112.08 134.49 156.91 179.32

/

/
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KCN1-COFFEE 'C' FUTURE Jul21

/

/
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KWN1-KC HRW WHEAT FUT Jul21
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SBN1-Sugar #11 (WORLD) Jul21
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298.19

223.64

149.10

74.55

0.00
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-149.10
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625.66
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0.00
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SMN1-SOYBEAN MEAL FUTR Jul21

/

.00 110.45 220.90 33M.80 552.25 662.70 773.15 883.60
717
SN1-SOYBEAN FUTURE Jul21
.00 397.44 794.88 1,19%9.75 1,987.19 2,384.63 2,782.06 3,179.50
e
WN1-WHEAT FUTURE(CBT) Jul21
.00 190.44 380.88

571.31 761.75 952.19 1,142.63 1,333.06 1,523.50
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BON1 SOYBEAN OIL FUTR Jul21 35
CN1 CORN FUTURE Jul21 59
CTN1 COTTON NO.2 FUTR Jul21 12
KCN1 COFFEE 'C' FUTURE Jul21 26
KR4175R500 2021-05 E{ M= 62
KR4175R600 2021-06 Ea{M = 9
KWN1 KC HRW WHEAT FUT Jul21 13
SBN1 Sugar #11 (WORLD) Jul21 25
SMN1 SOYBEAN MEAL FUTR Jul21 24
SN1 SOYBEAN FUTURE Jul21 50
WN1 WHEAT FUTURE(CBT) Jul21 24
4. P4 Fo| Zt= M= H(VaR : 99% L E|+F, 10U 7| F) (SHRI- 2h3)
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