2021-05-13
2021-05-12

BAY
L=

160

ol of
K0 | KO
o O
o O
o O
5 ap
<l A
¢ ¢
K| K
13k
Ok

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2021-05-13
2021-05-12

L A%

-2.44

-4.88

-7.32

{7153

rx

7715

rx
Mo | Mo

157.69

105.13

52.56

0.00

-52.56

-105.13

-157.69

-210.25

9.76

0.00

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

105.13

210.25

315.38

420.50

525.63

630.75

735.88

841.

00

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

72

7.32

4.88

2.44

0.00

6,775.00

13,550.00

20,325.00

27,100.00

33,875.00

40,650.00

47,425.00

54,2

0.00



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)




2021-05-13
2021-05-12

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

831

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]

1,041

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

I
L

* Qe g|Ag



2021-05-13
2021-05-12

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

379

FCSI5000] 24210311

N
Aot

SWCSI50000

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

I
L

* Qe g|Ag

o

KH

1024 7]

484

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

I
L

* Qe g|Ag



2021-05-13
7|24 2021-05-12

el Cho

7/t

rx

rx
Mo | Mo

7715

2. Bb| Aol 2R E

VGM1-EURO STOXX 50 Jun21

475.25

356.44

237.63

118.81

0.00 T

ol 0.00 980.50
-118.81

1,961.00 2,941.50 3,922.00 4,902.50 5,883.00 6,863.50

7,844.00

-237.63

-356.44

-475.25 -

3. ALIZ| 28 £YFZHS(E L0 ESH)

VGM1 EURO STOXX 50 Jun21

iAo 4=Y(VaR : 99%HE+=F,10Y7|F)

i
)
C
=
m]
[0



AL 2021-05-13
7|24 2021-05-12

At 7/t

rx

rx
Mo | Mo
=
o
N
o
o
=
o
N
o
0
=

A 7715

2. Bb| Aol 2R E

HCK1-HSCEI Futures May21

1,040.10
780.08
520.05
—_ 260.03
ol
=
EE 0.00 T T T i T T T
ol 0.00 2,594.75 5,189.50 7,784.25 10,379.00 12,973.75 15,568.50 18,163.25 20,7%8.00
'(‘IJ -260.03
-520.05
-780.08
-1,040.10 -
7
3. A2 29 FRHS @ H2 MU YTY) (Er9l:44BtSl)

HCK1 HSCEI Futures May21

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

m
40
s
2
o

100



2 2021-05-13
2021-05-12

1=
rfot
mot
_|'5_|
0=
ogt

2.

ol AHe| 2o

el Cho

7/t

rx

7715

oo oo
(s

o

90,068

KR4201R54258-2021-05 2425

22,950.00

17,212.50

11,475.00

5,737.50

0.00

0.

00

106.25

212.50

318.75

425.00

531.25

637.50

743.75

850Q.

-5,737.50

-11,475.00

-17,212.50

-22,950.00

39,330.00

72

KR4201R54274-2021-05 §427.5

29,497.50

19,665.00

9,832.50

0.00
0.

00

106.88

213.75

320.63

427.50

534.38

641.25

748.13

855.

-9,832.50

-19,665.00

-29,497.50

-39,330.00

00

00



ol 0

27,787.50

KR4301R54272-2021-05 5427.5

20,840.63

13,893.75

6,946.88

0.00

.00
-6,946.88

106.88 213.75 320.63 427.50 534.38 641.25

748.13

-13,893.75

-20,840.63

-27,787.50

3. AlLE|2E 2o REHS @A Lo LS

OH
2021-05 2425

855.00

KR4201R54258 1,572

7| =Rt S
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 80 80 80 80 80 80 80
-5.33% 80 80 80 80 80 80 80
-2.67% 80 80 79 78 76 74 71
0% 33 22 11 0 -11 -23 -35
2.67% -365 -369 -374 -381 -388 -395 -403
5.33% -964 -964 -964 -964 -965 -966 -967
8.00% -1,571 -1,571 -1,571 -1,571 -1,571 -1,571 -1,572
KR4201R54274 2021-05 24275 2,508

7| =Rt s
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 77 77 77 77 77 77 77
-5.33% 77 77 77 77 77 76 76
-2.67% 76 76 76 75 74 72 69
0% 42 29 15 0 -16 -32 -50
2.67% -475 -488 -503 -518 -535 -552 -569
5.33% -1,473 -1,473 -1,474 -1,475 -1,477 -1,479 -1,483
8.00% -2,508 -2,508 -2,508 -2,508 -2,508 -2,508 -2,508
KR4301R54272 2021-05 %4275 2,177

7| =Rt S
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,177 -2,177 -2,177 -2,177 -2,177 -2,177 -2,177
-5.33% -1,446 -1,446 -1,446 -1,446 -1,446 -1,446 -1,446
-2.67% -714 -714 -714 -714 -714 -715 -715
0% 12 8 5 0 -5 -11 -17




349
384
384

355
384
384

361
384
384

366
384
384

371

384
384

375
384
384

379
384
384

2.67%
5.33%
8.00%

o

8,005



AL 2021-05-13
7|24 2021-05-12
SEHAHEZ R (FAEH-THUE)
1. A=A

el &
A w5 M= 0 2
Mt #5834 0 S
+=A w5 M= 297 297 FHLUi
=7 7153 | 8A 0 46 -46 T
2. 7N e 29T E
HCK1-HSCEI Futures May21
222.88
148.59
— 74.29
od
i[ 0.00 . . . 1 . . .
ol 0.00 2,594.75  5,189.50  7,784.25 _~10,379.00 12,973.75 15,5568.50 18,163.25  20,758.00
A -74.29
-148.59
-222.88
-297.17 -
74
OHHIK1-C110-HSCEI
0.43
0.33
0.22
— 011
ol
=
g[ 0.00 ; . . y . . .
ol 0.00 3.00 6.00 9.00 12.00 15.00 18.00 21.00 24/00
M -0.11
-0.22
-0.33
-0.43



A

OHHIK1-C111-HSCEI

0.25

0.19

0.13

0.06

0.00

0.00

1.75 3.50 5.25 7.00 8.75 10.50 12.25

14.00

-0.06

-0.13

o~

-0.19

o~

-0.25

18.42

13.81

9.21

4.60

-13.81

-18.42

26.50

19.87

13.25

6.62

-13.25

-19.87

-26.50

717

OHHIK1-P110-HSCEI

.00

159.00 318.00 477.00 636.00 795.00 954.00 1,113.00

1,272.00

/

/

72

OHHIK1-P111-HSCEI

T

00

183.00 366.00 549.00 732.00 915.00 1,098.00 1,281.00

1,464.00




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

4. P4 Fo| Zt= M= H(VaR : 99% L 2|+ F, 10U 7| F)




AL 2021-05-13
7|24 2021-05-12

1 Aot3Y

ety A Rd ofj

Pl f7t3d  2¥ Sge
iy f715d =24 L
+A T = B = 10 0 10 ZQ|
= #t5H =M 0 116 -116 ELY

2. B7|AE &

10

=

OESXK1-C4025-EURO STOXX 50

7.44

5.58

3.72

—~ 186

— 0.00 T T T . T
ol 0.00 2.90 5.80 8.70 11.60 14.50 17.40 20.30 23120

-3.72

-5.58

-7.44

72

OESXK1-C4050-EURO STOXX 50

2.20

1.65

1.10

—~ 055

— 0.00 T T T . T T T
ol 0.00 1.75 3.50 5.25 7.00 8.75 10.50 12.25 14,00

-0.55




OESXK1-P4025-EURO STOXX 50

66.93

50.20

33.46

—~ 16.73

— 0.00

ol 0.00 26.65 53.30 79.95 106.60 133.25 159.90 186.55
) ISP, /

-33.46 /

-50.20

-66.93
74
OESXK1-P4050-EURO STOXX 50

29.93

19.95

—_ 9.98
od
ar

T 0.00 : : : : ; : ]
ol 0.00 31.78 63.55 95.33 127.10 158.88 190.65 222.43 254.20
M -9.98

-19.95 /

-29.93

-39.90
72
3. AILIZIQ Y 2O REHE (A& Ao AT (BRI BE-2l)
260105SQPX SG EURO Covered CALL STRATEGY 6
OESXK1-C40 EURO STOXX 50 1
OESXK1-C40 EURO STOXX 50 0.18
OESXK1-P40 EURO STOXX 50 5
OESXK1-P40 EURO STOXX 50 3
4. THYAIE 0| A|TH 2 A0 A2 (VaR : 99%A2|4E,1027|5) (Eko]: st )



2A|Y  2021-05-13
7|&Z«  2021-05-12

2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1. Aok ol

= N |

{2l CH &
Mt = B 0 0 0 ZLH
tllgr /t5H =4 0 0 0Zu
A F7t5H M= 3,995 0 3,995 | ZrLY
A 2715d 34 959 0 959 ALY
2. BI|NHO| £2YPE
KR4101R60000-2021-06 A A 1| 200K| =M E
3,994.75
2,996.06
1,997.38
—  998.69
ol
L) 0.00 ; : ; . : : :
ol 0.00 105.13 210.25 315.38 420.50 525.63 630.75 735.88 841.00
M -998.69
-1,997.38
-2,996.06
-3,994.75
7t
KR4301R54256-2021-05 3425
425.00
318.75
212.50
— 106.25
&l
o 500 : : : . : ; :
ol 0.00 106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00
M 625
-212.50
-318.75
-425.00



534.38

400.78

267.19

133.59

KR4301R54272-2021-05 5427.5

o~

o

od \
3 000 ; ; ; . ; ; ; .
35 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
-133.59
-267.19
-400.78
-534.38
77
3. AlLE|2E £ EHS (X HEH 0 H43H) (THe=4TER)
KR4101R60000 2021-06 2 AI|200K|=ME 321
7| =Rk S
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -321 -321 -321 -321 -321 -321 -321
-5.33% -214 -214 -214 -214 -214 -214 -214
-2.67% -107 -107 -107 -107 -107 -107 -107
0% 0 0 0 0 0 0 0
2.67% 107 107 107 107 107 107 107
5.33% 214 214 214 214 214 214 214
8.00% 321 321 321 321 321 321 321
KR4301R54256 2021-05 #425 33
7| EXptel HEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 33 33 33 33 33
-5.33% 22 22 22 22 22 22 22
-2.67% 11 11 11 11 11 11 11
0% 0 0 0 0 0 0 0
2.67% -4 -4 -4 -4 -4 -4 -4
5.33% -4 -4 -4 -4 -4 -4 -4
8.00% -4 -4 -4 -4 -4 -4 -4
KR4301R54272 2021-05 #4275 42
7| ZEXptel HEH
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42 42 42 42 42 42 42
-5.33% 28 28 28 28 28 28 28
-2.67% 14 14 14 14 14 14 14
0% 0 0 0 0 0 0 0




2.67%
5.33%
8.00%

o

o

10f A= (VaR : 99%



2021-05-13
2021-05-12

Ql
=
ol
=

SAl
7|E

o | ©
—
(o))
o
(@\]
o O
o | o
—
()]
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



2021-05-13
2021-05-12

Ql
=
ol
=

SAl
7|E

o <
[Q\]
(@]
©
—
o O
o <
N
(@]
©
—
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



2021-05-13
2021-05-12

Ql
=
ol
=

SAl
7|E

o o
O
(@]
o0
(o)
o | o
o | o
O
(@]
o)
(o)
i
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

~
(=]

2. Ok7| A|

o

IEOOBD8RGM75

o

KH

1024 7]



2021-05-13
2l 2021-05-12

AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 2,661 0 2,661 ELj
2. @7 AHe 2ol F=
KR4108R60005-2021-06 KRX300 M &
1,995.42
1,330.28
—_— 665.14
ol
i[ 0.00 T T T 7 T T T
Or 0.00 475.10 950.20 1,425.30 1,900.40 2,375.50 2,850.60 3,325.70 3,800.80
<'IJ -665.14
-1,330.28
-1,995.42
-2,660.56 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 KRX300 M= 213
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -213 -213 -213 -213 -213 -213 -213
-5.33% -142 -142 -142 -142 -142 -142 -142
-2.67% -71 -71 -71 -71 -71 -71 -71
0% 0 0 0 0 0 0 0
2.67% 71 71 71 71 71 71 71
5.33% 142 142 142 142 142 142 142
8.00% 213 213 213 213 213 213 213




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC

258



2021-05-13
2021-05-12

Ql
=
ol
=

SAl
7|E

(@ R
0
©
—

o O

O~
[0)0)
©
—

|

Klo Kl

ol | ol

< <F

o

Klo| Klo

[N N

OF | OF

)=y

Ok

A

2. Ok7| A|

o

IEOOBD8RGM75

o

KH

1024 7]



2 2021-05-13
2021-05-12

e
A ®#7t5d M= 0 0 0
A f7t5d 2 0 0 0 Ze|
+A w7158 M= 1,059 0 1,059
= ®t5d ¥ 1,475 0 1,475 E Q|
2. 27N " 2 RE
VNCK1-VN30 Index Future May21
794.27
529.51
—  264.76
od
:;E 0.00 ; . . 1 . . ;
ol 0.00 337.53 675.05 1,012.58 ~1,350.10  1,687.63  2,025.15  2,362.68  2,700.20
A -264.76
-529.51
-794.27
-1,059.02 -
7t
3. ALIE|RE £ ZHF (X HE L0 EZH) THe|EHTFR)
2.5504E+11 VN3O0TR Index(EUR) 118
VNCK1 VN30 Index Future May21 85
4. TP EFO| Z|CHEMO Y FAH(VaR : 9% 42| +=F,10 7| F) THe|EHTFR)

250



2 2021-05-13
2021-05-12

ORI QI AT A D (R H-THEE)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | n4o
=
[}
J
o
o
Ul
o

330.82

220.54

110.27

0.00

CLN1-WTI CRUDE FUTURE Jul21

0.00

-110.27

-220.54

-330.82

-441.09

468.86

351.64

234.43

117.21

0.00

16.33

32.65 48.98 65.30 81.63 97.95

114.28

130.

72

CON1-BRENT CRUDE FUTR Jul21

0.00

-117.21

-234.43

-351.64

-468.86

17.14

34.28 51.41 68.55 85.69 102.83

119.96

137

.10



A

HON1-NY Harb ULSD Fut Jul21

96.44

72.33

48.22

24.11

0.00

0.00 0.51 1.02 1.53 2.04 2.55 3.06 3.57 4.08

-24.11

-48.22

-72.33

-96.44

303.53

202.36

101.18

0.00

-101.18

-202.36

-303.53

-404.71

717

KR4175R50005-2021-05 Ef2{M S

~

o~

~

.00 281.05 562.10 843.15 1,124.2 1,405.25 1,686.30 1,967.35 2,248.40

.

N

.

72

KR4175R60004-2021-06 S ME

44.95

33.71

22.47

11.24

o~

0.00

.00 280.93 561.85 842.78 1,123.7 1,404.63 1,685.55 1,966.48 2,247.40

-11.24

-22.47

-33.71

-44.95

.




NGN21-NATURAL GAS FUTR Jul21

35451 //
236.34 /
. 11817
ol
=|
L o000 r . . r . . s
ol 0.00 0.75 1.50 2.25 3.00 3.75 4.50 5.25 6.00
«J -118.17 /
-236.34 /
-354.51
-472.67
7}
QSN1-Low Su Gasoil G Jul21
141.53 //
94.36 /
. 4718
=
3 000 . ; ; ; ; ; )
ol 0.00 139.69 279.38 419.06 558.75 698.44 838.13 977.81 1,117.50
<'IJ -47.18 /
-94.36 /
-141.53
-188.71
7%
XBN1-GASOLINE RBOB FUT Jul21
201.88 /
151.41 /
100.94 /
5047
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 -50.47 /
-100.94 /
-151.41
-201.88




3. AlL}E|e

E EYF=HSEUHE Y SH)

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
do0
¥
32
o

402



2021-05-13
2l 2021-05-12

OHac|2NUY LSS A (KA -y

-
[=]
o

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | n4o
\UJ
W
o
N
o)
©
©

437.65

328.24

218.83

109.41

0.00

BON1-SOYBEAN OIL FUTR Jul21

0.00

-109.41

-218.83

-328.24

-437.65

731.69

548.77

365.85

182.92

0.00

16.20

32.40 48.60 64.80 81.00 97.20

113.40

129.60

72

CN1-CORN FUTURE Jul21

0.00

-182.92

-365.85

-548.77

-731.69

180.56

361.13 541.69 722.25 902.81 1,083.38

1,263.94

1,444.50




A

A

CTN1-COTTON NO.2 FUTR Jul21

111.14

74.09

37.05

/

.00

21.94 43.88 65.81 87.75 109.69 131.63 153.56 175.50

/

-74.09

-111.14

-148.19

237.62

158.41

79.21

786.94

590.21

393.47

196.74

/

717

KCN1-COFFEE 'C' FUTURE Jul21

/

/

/

.00
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/

/

72

KR4175R50005-2021-05 S ME
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SBN1-Sugar #11 (WORLD) Jul21
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SMN1-SOYBEAN MEAL FUTR Jul21

226.45 //
150.97 /
75.48 /
0.00 T T T T T T \
0.p0 111.75 223.50 335.25 447.00 558.75 670.50 782.25 894.00
-75.48 /
-150.97 /
-226.45
-301.94
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SN1-SOYBEAN FUTURE Jul21
477.17 //
318.11 /
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0.00 T T T T T T ]
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-477.17
-636.23
7424
WN1-WHEAT FUTURE(CBT) Jul21
291.62 /
218.72 /
145.81 /
72.91 /
0.00 T T T T T T \
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3. MLIE| 28 £FZHS(E L0 ESH) (SHel- = 2ha)

BON1 SOYBEAN OIL FUTR Jul21 35
CN1 CORN FUTURE Jul21 59
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 26
SMN1 SOYBEAN MEAL FUTR Jul21 24
SN1 SOYBEAN FUTURE Jul21 51
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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