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-2.48

-4.97

-7.45
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N7 27153

A 7715
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Mo 4o
N
N
1N

213.93

160.44

106.96

53.48

0.00

-53.48

-106.96

-160.44

-213.93

9.94

0.00 106.96 213.93 320.89 427.85 534.81

KR4101R60000-2021-06 I A 1| 200X| =M &

748.74

72

KR41D9R50000-2021-05 CJ CGV/{EH M=

7.45

4.97

2.48

0.00

0.00 6,900.00 13,800.00  20,700.00_.27,600.00  34,500.00

48,300.00  55,200.00




3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)

OH
2021-06 DA L200K| =M=

KR4101R60000 17
7| =Xt HE Y
7t -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -17 -17 -17 -17 -17 -17 -17
-5.33% -11 -11 -11 -11 -11 -11 -11
-2.67% -6 -6 -6 -6 -6 -6 -6
0% 0 0 0

2.67%
5.33% 11 11 11 11 11 11 11
8.00% 17 17 17 17 17 17 17
KR41D9R50000 2021-05 CJ CGV/EME 1

7| =Xt HE Y

7t -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
4. o8 Eo| x|C &40 =W (VaR : 99%ME|+F,10U7|&E e OFR)
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QEOIYAD(FA-THYE)

72l cH &
e Y EEIEE 0 0
A S7t5dH  ME 486 486
2. 97| NHe| £YTZ
VGM1-EURO STOXX 50 Jun21
364.55
243.04
— 12152
=
i[ 0.00 T T T 7 T T T
Sr 0.00 1,002.75 2,005.50 3,008.25 4,011.00 5,013.75 6,016.50 7,019.25 8,022.00
'(l“ -121.52
-243.04
-364.55
-486.07 -
717
3. A|LIZ| 2 &0l X 5 (X|CH =4 0f A=) (CH|:EHOER)
VGM1 EURO STOXX 50 Jun21
4. TP MEO| X|C&AoHFH(VaR : 99% L E|F+F,1027|F) (THR[:EH TR
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A 7715
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HCK1-HSCEI Futures May21

797.92
531.95
—  265.97
ol
=
EE 0.00 T T T i T T T
ol 0.00 2,653.00 5,306.00 7,959.00 10,612.00 13,265.00 15,918.00 18,571.00 21,224.00
'(‘IJ -265.97
-531.95
-797.92
-1,063.90 -
7
3. A2 29 FRHS @ H2 MU YTY) (Er9l:44BtSl)

HCK1 HSCEI Futures May21
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90,068

ol AHe| 2o

KR4201R54258-2021-05 2425

22,950.00

17,212.50

11,475.00

—~ 5,737.50

E, 0.00 . r .
ol 0.00 106.25 212.50 318.75

M -5,737.50

425.00

531.25

637.50

743.75

850.00

-11,475.00

-17,212.50

-22,950.00
72

KR4201R54274-2021-05 §427.5

39,330.00

29,497.50

19,665.00

—~ 9,832.50

a 0.00 : . ;

ol 0.00 106.88 213.75 320.63 427.50

534.38

641.25

748.13

855.00

M -9,832.50

-19,665.00

-29,497.50

-39,330.00



KR4301R54272-2021-05 5427.5

27,787.50
20,840.63
13,893.75
—  6,946.88
od
a0 0.00 : : : . : . .
35 0.00 106.88 213.75 32M.50 534.38 641.25 748.13 855.00
-6,946.88
-13,893.75 /
-20,840.63 /
-27,787.50
717
3. ALt2|eE 2o PRSI A Mol AT (EH9l: Bt
KR4201R54258 2021-05 2425 1,728
7| =Rt HE Y
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 327 327 327 327 326 326 326
-5.33% 326 326 324 322 320 316 312
-2.67% 298 287 276 264 251 238 224
0% 48 32 16 0 -16 -33 -50
2.67% -496 -498 -502 -507 -513 -520 -528
5.33% -1,110 -1,110 -1,110 -1,111 -1,111 -1,112 -1,114
8.00% -1,727 -1,727 -1,727 -1,727 -1,727 -1,727 -1,728
KR4201R54274 2021-05 24275 2,851
7| E=RHLto| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 419 419 419 419 419 419 419
-5.33% 419 419 418 416 413 409 404
-2.67% 395 383 369 353 335 316 296
0% 89 59 30 0 -30 -60 -89
2.67% -759 -767 -777 -790 -804 -820 -838
5.33% -1,798 -1,798 -1,799 -1,801 -1,803 -1,806 -1,810
8.00% -2,850 -2,850 -2,850 -2,850 -2,850 -2,850 -2,851
KR4301R54272 2021-05 %4275 2,037
7| =Rt HEY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,037 -2,037 -2,037 -2,037 -2,037 -2,037 -2,037
-5.33% -1,294 -1,294 -1,294 -1,294 -1,294 -1,294 -1,294
-2.67% -551 -552 -554 -556 -559 -562 -566
0% 36 24 12 0 -12 -24 -37
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SIHAHEZR(FAEE-TYE)
1 A2y
71 ef o &
itllggr 5 M= 0 LY
Mt 2715d 34 0 2Ly
=2 fI5A  ME 304 304 HLY
A f7t5d =M 0 32 -32 =Y
2. 97| A1 He| &R E
HCK1-HSCEI Futures May21
303.97
227.98
151.99
— 7599
ol
=
:;, 0.00 . . . . . . .
ol 0.00 2,653.00  5,306.00  7,959.00 _~10,612.00 13,265.00 15,918.00 18,571.00 21,224.00
M -75.99
-151.99
-227.98
-303.97 -
7%
OHHIK1-C110-HSCEI
1.26
0.95
0.63
— 032
ol
=|
L 000 . r r : r r r .
ol 0.00 8.75 17.50 26.25 35.00 43.75 52.50 61.25 70.00
M -0.32
-0.63
-0.95
-1.26




A

OHHIK1-C111-HSCEI

0.83

0.62

0.41

0.21

0.00
0.00

5.75

11.50 17.25 23.00 28.75 34.50 40.25 46.00

-0.21

o~

-0.41

o~

-0.62

o~

-0.83

717

OHHIK1-P110-HSCEI

12.11

9.08

6.05

3.03

00

105.00

210.00 315.00 420.00 525.00 630.00 735.00 840.00

/

/

-9.08

-12.11

72

OHHIK1-P111-HSCEI

18.27

13.70

T 1

-9.14

-13.70

-18.27

00

T

126.75

253.50 380.25 507.00 633.75 760.50 887.25 1,014.00




3. MLIE| 28 £FZHS(E L0 ESH)
HCK1 HSCEI Futures May21
OHHIK1-C11 HSCEI
OHHIK1-C11 HSCEI
OHHIK1-P11 HSCEI
OHHIK1-P11 HSCEI
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1 Aot3Y

ety A Rd ofj

Al T B = P33
ol ft5H =4 2
+A 2715d  |ag 10 0 10 ZQ|
A 2715d 34 0 71 =71 =

2. B7|AE &

10

=

OESXK1-C4025-EURO STOXX 50

16.72

11.15

— 557

— 0.00 T T T '
ol 0.00 8.73 17.45 26.18 34.90 43.63 52.35 61.08 6980

-5.57

-11.15

-16.72

-22.29

72

OESXK1-C4050-EURO STOXX 50

6.97

5.23

3.49

—~ 174

— 0.00 T T T .
ol 0.00 5.58 11.15 16.73 22.30 27.88 33.45 39.03 44.60

-3.49

-5.23

-6.97



OESXK1-P4025-EURO STOXX 50

19.13
12.75
— 638
ol
Er_ 0.00 : : : : : : :
ol 0.00 10.20 20.40 30Mso 51.00 61.20 71.40 81.60
M -6.38
-12.75 //
-19.13
-25.51
7t
OESXK1-P4050-EURO STOXX 50
16.63
12.47
8.31
— 416
ol
o o000 : : : : : : :
ol 0.00 13.30 26.60 39%20 66.50 79.80 93.10 106.40
M -4.16
-8.31 /
-12.47 /
-16.63
e
3. AILIZ|S S £ QT EHE (A THA L0 4 ) (EH9]:84Btl)
260105SQPX SG EURO Covered CALL STRATEGY 6
OESXK1-C40 EURO STOXX 50 2
OESXK1-C40 EURO STOXX 50 1
OESXK1-P40 EURO STOXX 50 2
OESXK1-P40 EURO STOXX 50 1
4. TPEMEO| X CE=A0H4aH(VaR : 99% A E|+=F,1027|F) (THS|: =4 TER)
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2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1 Aot3Y

el &
il w7158 M= 0 0 0 &
ol #7158 =M 0 0 0Ly
+A w7158 M= 4,065 0 4,065 ALK
A f7t5d =M 959 7,391 -6,432 EtLY

2. B7|AE &

10

=

KR4101R60000-2021-06 I A 1| 200X| =M &

3,048.43

2,032.29

—~ 1,016.14

— 0.00 T T T ¢ T T T
ol 0.00 106.96 213.93 320.89 427.85 534.81 641.78 748.74

M -1,016.14

-2,032.29

-3,048.43

-4,064.58 -

72

KR4201R54472-2021-05 2447.5

6,041.25

4,530.94

3,020.63

— 1,510.31

— 0.00 T T T ' T T T ]
ol 0.00 111.88 223.75 335.63 447.50 559.38 671.25 783.13 895.00

M -1,510.31

-3,020.63

-4,530.94

-6,041.25



A

A

1,350.00

1,012.50

675.00

337.50

0.00

KR4201R54506-2021-05 450

0.00

-337.50

-675.00

-1,012.50

-1,350.00

112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00

o~

o~

74

KR4301R54256-2021-05 3425

425.00

318.75

212.50

106.25

~

0.00

.00

T T T T T T T 1

106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00

-106.25

-212.50

-318.75

-425.00

72

KR4301R54272-2021-05 5427.5

534.38

400.78

267.19

133.59

o~

0.00

.00

T T T Y T T T 1

106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

-133.59

-267.19

-400.78

-534.38




3. ALt 20 FEHE R HA M0 AT ) ST
KR4101R60000 2021-06 2 AL 200K |=ME 326

ES I
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -326 -326 -326 -326 -326 -326 -326
-5.33% -217 -217 -217 -217 -217 -217 -217
-2.67% -109 -109 -109 -109 -109 -109 -109
0% 0 0 0 0 0 0 0
2.67% 109 109 109 109 109 109 109
5.33% 217 217 217 217 217 217 217
8.00% 326 326 326 326 326 326 326
KR4201R54472 2021-05 Z447.5 218

ES I
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 2 2 2 2 2 2 2
-2.67% 2 2 2 2 2 1 1
0% 1 1 1 0 -1 -2 -3
2.67% -8 -11 -14 -17 -21 -25 -28
5.33% -73 -77 -82 -86 -90 -94 -99
8.00% -209 -210 -211 -212 -214 -216 -218
KR4201R54506 2021-05 2450 42

ES T
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 -1
2.67% -1 -1 -2 -3 -3 -4 -5
5.33% -12 -13 -14 -15 -16 -17 -18
8.00% -39 -40 -40 -41 -41 -42 -42
KR4301R54256 2021-05 %425 30

PES T
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 30 30 30 30
-5.33% 18 18 18 18 18 18 18
-2.67% 7 7 7 7 7 7 7
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301R54272 2021-05 &£427.5 39

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 39 39 39 39 39 39 39
-5.33% 25 25 25 25 25 25 25
-2.67% 11 11 11 11 11 11 11

0% -1 0 0 0 0 0 1

2.67% -2 -2 -2 -2 -2 -2 -2
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2

4. THIAE Q| |Ci& A0 A (VaR : 99%A 2|4 Z,102 7| F) a0t 9))
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AL 2021-05-12
7|24 2021-05-11
A OFEKRX30091 5 A 2 (AT} &)
1. A=A

{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,710 0 2,710 ZrLY
2. BN £ARZ
KR4108R60005-2021-06 KRX300 M &
2,710.12
2,032.59
1,355.06
—_— 677.53
=l
i[ 0.00 T T T 7 T T T
or 0.00 483.95 967.90 1,451.85 1,935.80 2,419.75 2,903.70 3,387.65 3,871.60
«J -677.53
-1,355.06
-2,032.59
-2,710.12 -
2
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 KRX300 ME 217
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -217 -217 -217 -217 =217 =217 =217
-5.33% -145 -145 -145 -145 -145 -145 -145
-2.67% -72 -72 -72 -72 -72 -72 -72
0% 0 0 0 0 0 0 0
2.67% 72 72 72 72 72 72 72
5.33% 145 145 145 145 145 145 145
8.00% 217 217 217 217 217 217 217
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2 2021-05-12
2021-05-11

i oo
itllggr 5 M= 0 0 0
It Ft5H 2 0 0 0|&Q|
A tEH M= 1,078 0 1,078
A {7158 |a¢ 1,469 0 1,469 Q|
2. 27| N He| o nE
VNCK1-VN30 Index Future May21
1,078.33
808.75
539.17
—  269.58
ol
:;E 0.00 : : : . ; ; :
ol 0.00 343.75 687.50 1,031.25 ~1,375.00 1,718.75  2,062.50  2,406.25  2,750.00
M -269.58
-539.17
-808.75
-1,078.33 -
74
3. AlLt2| @ SO PRSI hE M0 AT Y) Chol:uarel)
2.5504E+11 VN30TR Index(EUR) 118
VNCK1 VN30 Index Future May21 86
4. THEALZ Q| A|THA A0 A2 (VaR : 99%AE|4F,1027| ) Chol:uarel)
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ORI QI AT A D (R H-THEE)

1 Aot3Y

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,859 448 1411

328.82

219.22

109.61

0.00

CLN1-WTI CRUDE FUTURE Jul21

0.00

-109.61

-219.22

-328.82

-438.43

350.45

233.63

116.82

0.00

16.23

32.47 48.70 64.93 81.16 97.40 113.63

129.86

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-116.82

-233.63

-350.45

-467.26

17.08

34.16 51.24 68.32 85.40 102.48 119.56

136.64




A

HON1-NY Harb ULSD Fut Jul21

95.29

71.47

47.64

23.82

0.00

00 0.51 1.01 1.52 2.02 2.53 3.03 3.54 4.04

-23.82

-47.64

-71.47

-95.29

403.02

302.27

201.51

100.76

0.00

-100.76

-201.51

-302.27

-403.02

717

KR4175R50005-2021-05 Ef2{M S

~

.00 279.88 559.75 839.63 1,119.5 1,399.38 1,679.25 1,959.13 2,239.00

.

N

.

72

KR4175R60004-2021-06 S ME

44.78

33.59

22.39

11.20

o~

0.00

.00 279.90 559.80 839.70 1,119.6 1,399.50 1,679.40 1,959.30 2,239.20

-11.20

-22.39

-33.59

.

-44.78



NGN21-NATURAL GAS FUTR Jul21

351.89 //
234.59 /
—~ 117.30
ol
=|
L o000 r . . r . . s
ol 0.00 0.75 1.49 2.24 2.98 3.73 4.47 5.22 5.96
(‘“ -117.30 /
-234.59 /
-351.89
-469.19
7}
QSN1-Low Su Gasoil G Jul21
187.38 /
140.54 /
93.69 /
—  46.85
=
3 000 . ; ; ; ; ; )
ol 0.00 138.75 277.50 41(V55_r:.00 693.75 832.50 971.25 1,110.00
<'IJ -46.85 /
-93.69 /
-140.54
-187.38
7%
XBN1-GASOLINE RBOB FUT Jul21
201.10 /
150.83 /
100.55 /
—~ 5028
ol
=|
L o000 r . . r . . s
ol 0.00 0.53 1.07 1.60 213 2.66 3.20 3.73 4.26
«J -50.28 /
-100.55 /
-150.83
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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)

m
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¥
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401
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OHac|2NUY LSS A (KA -y

-
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o

1 Aot3Y

el Cho

7/t
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Mo | Mo

7715

323.08

215.39

107.69

0.00

-107.69

-215.39

-323.08

-430.78

540.29

360.20

180.10

0.00

-180.10

-360.20

-540.29

-720.39

0.00

0.00

BON1-SOYBEAN OIL FUTR Jul21

15.96

31.92 47.88

63.84 79.80 95.76

111.72

127.68

72

CN1-CORN FUTURE Jul21

177.94

355.88 533.81

711.75 889.69 1,067.63

1,245.56

1,423.50
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r

A

o
21

149.35

112.01

74.67

-74.67

-112.01

-149.35

783.65

587.74

391.83

195.91

0.00

-195.91

-391.83

-587.74

-783.65

CTN1-COTTON NO.2 FUTR Jul21

/

/

/

.00

22.12 44.24 66.35 88.47 110.59 132.71 154.82

/

/

717

KCN1-COFFEE 'C' FUTURE Jul21

/

.00

37.01 74.03 111.04 148.05 185.06 222.08 259.09 296.10

/

/
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KR4175R50005-2021-05 S ME

o~

.00

279.88 559.75 839.63 1,119.5 1,399.38 1,679.25 1,959.13 2,239.00
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0.00 279.90 559.80 839.70 1,119.6 1,399.50 1,679.40 1,959.30 2,239.20
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KWN1-KC HRW WHEAT FUT Jul21
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-79.14
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/

/
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SBN1-Sugar #11 (WORLD) Jul21

.00 4.37 8.75 13.12 17.49 21.86 26.24 30.61 34.98




A

SMN1-SOYBEAN MEAL FUTR Jul21

298.65 /
223.99 /
149.33 /
74.66 /

0.00 : : : : : : .

0.00 11058 221.15 331.73 442.30 552.88 663.45 774.03 884.60
-74.66 /
-149.33 /
-223.99
-298.65
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SN1-SOYBEAN FUTURE Jul21

468.88 //
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156.29 /
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-312.58 /
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-625.17
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WN1-WHEAT FUTURE(CBT) Jul21

215.29 //
14353 /
71.76 /

0.00 : : : : : : .
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3. MLIE| 28 £FZHS(E L0 ESH) (SHel- = 2ha)

BON1 SOYBEAN OIL FUTR Jul21 34
CN1 CORN FUTURE Jul21 58
CTN1 COTTON NO.2 FUTR Jul21 12
KCN1 COFFEE 'C' FUTURE Jul21 25
KR4175R500 2021-05 E{ M= 63
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 23
4. P4 Fo| Zt= M= H(VaR : 99% L E|+F, 10U 7| F) (SHRI- 2h3)
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