2021-05-17
2021-05-14

Ql
=
ol
=

SAl
7|E

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



2021-05-17
2021-05-14

{2l CH &
Mt = B 105 105 &Ly
A RtEH M= 420 420 HUy
2. BN £ARZ
KR4101R60000-2021-06 I A 1| 200X| =M &
419.85
314.89
209.93
— 104.96
=l
i[ 0.00 T T T 7 T T T
or 0.00 104.96 209.93 314.89 419.85 524.81 629.78 734.74
4“ -104.96
-209.93
-314.89
-419.85 -
74
3. AL 2 &R THF(X[CHEHU L) (TH-EHTER)
KR4101R60000 2021-06 DA I|200K|$=ME 34
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -34 -34 -34 -34 -34 -34 -34
-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% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 34 34 34 34 34 34 34




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC

1

<



2021-05-17
2021-05-14

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

822

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]

1,031

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

I
L

* Qe g|Ag



2021-05-17
2021-05-14

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

377

FCSI5000] 24210311

N
Aot

SWCSI50000

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

I
L

* Qe g|Ag

o

KH

1024 7]

483

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

I
L

* Qe g|Ag



2021-05-17
7|24 2021-05-14

el Cho

7/t

rx

rx
Mo | Mo

7715

2. Bb| Aol 2R E

VGM1-EURO STOXX 50 Jun21

358.13

238.75

119.38

0.00 T

ol 0.00 985.00
-119.38

1,970.00 2,955.00 3,940.00 4,925.00 5,910.00 6,895.00

7,880.00

-238.75

-358.13

-477.50 -

3. MLIE| 28 £FZHS(E L0 ESH)

VGM1 EURO STOXX 50 Jun21

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

i
)
C
=
m]
[0



AL 2021-05-17
7|24 2021-05-14

At 7/t

rx

rx
Mo | Mo
=
o
w
N
o
=
(@]
w
N
0
=

A 7715

2. Bb| Aol 2R E

HCK1-HSCEI Futures May21

1,031.55
773.66
515.78
—  257.89
o
=
il 0.00 . . . . . . .
of 0.00 2,57450  5149.00  7,723.50_~10,298.00 12,872.50 15,447.00 18,021.50 20,596.00
W 2789
-515.78
-773.66
-1,031.55 -
7t
3. AL2IQY 2R EHE @A AYTY) GEEEIE)
HCK1 HSCEI Futures May21
4. P4 Fo| Zt= M= H(VaR : 99% L E|+F, 102 7| F) (SHRI- 2F3)



AL 2021-05-17
7|24 2021-05-14

Al
I
In
M
i
-
1>
rlot
mot
_ﬂ
0=
o2t

el Cho O ==(1) =) =ZX|M(1-2)

A o s
w7 7153

72,321 -72,321 HUj
86,334 -86,334 FL

oo oo
mx
o

rz
o

KR4201R64158-2021-06 2415

23,655.00

17,741.25

11,827.50

—~ 5913.75

— 0.00 T T T .
ol 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00

M -5,913.75

-11,827.50

-17,741.25

-23,655.00

72

KR4201R64174-2021-06 2417.5

27,789.84

18,526.56

—~ 9,263.28

— 0.00 T T T .
ol 0.00 104.38 208.75 313.13 417.50 521.88 626.25 730.63 835.00

M -9,263.28

-18,526.56

-27,789.84

-37,053.13



19,219.69

12,813.13

6,406.56

KR4301R64156-2021-06 3415

ol
a0 0.00 . . ; ; ; ; .
ol 0.00 103.75 207.50 311.25%.00 518.75 622.50 726.25 830.00
M -6,406.56
-12,813.13 /
-19,219.69 /
-25,626.25
7t
3. AlLI2| @ £ 0| 1A S (A Th& A0 A2 ) GEETE)
KR4201R64158 2021-06 2415 1,532
7| =Rt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 859 822 781 736 689 640 589
-5.33% 734 680 624 567 509 449 389
-2.67% 520 455 389 323 258 192 126
0% 201 134 67 0 -67 -135 -202
2.67% -219 -278 -339 -401 -464 -527 -591
5.33% -724 -769 -818 -870 -924 -980 -1,038
8.00% -1,289 -1,319 -1,354 -1,394 -1,437 -1,483 -1,532
KR4201R64174 2021-06 =2417.5 2,331
7| E=RHLto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,247 1,195 1,135 1,071 1,001 928 852
-5.33% 1,077 998 915 829 741 651 559
-2.67% 776 677 577 476 375 273 171
0% 317 211 106 0 -106 -211 -317
2.67% -304 -400 -498 -597 -698 -800 -902
5.33% -1,062 -1,138 -1,219 -1,305 -1,393 -1,484 -1,577
8.00% -1,922 -1,975 -2,036 -2,102 -2,174 -2,251 -2,331
KR4301R64156 2021-06 %415 1,481
7| =Rt HEY
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,374 -1,384 -1,398 -1,415 -1,435 -1,457 -1,481
-5.33% -741 -768 -798 -830 -863 -898 -934
-2.67% -219 -262 -305 -349 -393 -437 -481
0% 135 90 45 0 -45 -91 -137




103
254
341

143
284
360

181
312
377

219
337
391

255
359
402

289
379
411

321
395
417

2.67%
5.33%
8.00%

o



AL 2021-05-17
7|24 2021-05-14
SEHAHEZ R (FAEH-THUE)
1. A=A

el &
A ®#7t5d M= 0 2
Mt #t5dH =M 0 S
= w5 M= 221 0 221 RHLY
= #t5H =M 0 50 -50 LY
2. 27N " 2 RE
HCK1-HSCEI Futures May21
165.78
110.52
—~ 5526
od
i[ 0.00 . . . 1 . . .
ol 0.00 2,57450  5,149.00  7,723.50 _~10,298.00 12,872.50 15,447.00 18,021.50  20,596.00
A -55.26
-110.52
-165.78
-221.05 -
74
OHHIK1-C110-HSCEI
0.32
0.24
0.16
— 0.08
ol
=
g[ 0.00 ; . . y . . .
ol 0.00 2.75 5.50 8.25 11.00 13.75 16.50 19.25 22/00
M -0.08
-0.16
-0.24
-0.32



A

OHHIK1-C111-HSCEI

0.25

0.19

0.13

.00

T T T T T T

1.75 3.50 5.25 7.00 8.75 10.50 12.25

14.00

-0.13

o~

-0.19

o~

-0.25

20.64

15.48

10.32

717

OHHIK1-P110-HSCEI

0.00

-15.48

-20.64

29.28

21.96

14.64

-14.64

-21.96

-29.28

177.50 355.00 532.50 710.00 887.50 1,065.00 1,242.50

1,420.00

/

/

72

OHHIK1-P111-HSCEI

0.00

201.50 403.00 604.50 806.00 1,007.50 1,209.00 1,410.50

1,612.00




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 2021-05-17
7|24 2021-05-14

1 Aot3Y

ety A Rd ofj

Pl f7t3d  2¥ Sge
iy f715d =24 L
+A T = B = 10 0 10 ZQ|
= #t5H =M 0 100 -100 ALy

2. B7|AE &

10

=

OESXK1-C4025-EURO STOXX 50

7.64

5.73

3.82

— 191

— 0.00 T T T . T
ol 0.00 2.98 5.95 8.93 11.90 14.88 17.85 20.83 23180

-3.82

-5.73

-7.64

72

OESXK1-C4050-EURO STOXX 50

2.07

1.56

1.04

—~ 0.52

— 0.00 T T T . T T T
ol 0.00 1.65 3.30 4.95 6.60 8.25 9.90 11.55 13/20

-0.52




55.76

41.82

27.88

— 1394

— 0.00

-13.94

-27.88

-41.82

-55.76

34.07

25.55

17.03

—~ 852

— 0.00

-8.52

-17.03

-25.55

-34.07

OESXK1-P4025-EURO STOXX 50

.00 22.18 44.35 66%70 110.88 133.05 155.23 177.40
74
OESXK1-P4050-EURO STOXX 50
.00 27.10 54.20 135.50 162.60 189.70 216.80

81.30 108.40

3. A2 29 FRHS @ H2 MU YTY)

4. opiYEO| A=A Y=

260105SQPX SG EURO Covered CALL STRATEGY

OESXK1-C40 EURO STOXX 50
OESXK1-C40 EURO STOXX 50
OESXK1-P40 EURO STOXX 50
OESXK1-P40 EURO STOXX 50

e (VaR : 99% 2|

TE10Y7|E)

0.17




AL 2021-05-17
7|24 2021-05-14

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

1 Aot3Y

Heoh 2
il w7158 M= 0 0 0 &
A #7158 =M 612 3,594 -2,982 AtLY
=7 o7l=y M2 3,989 0 3,989 ZtLY
= o=l 8M 1,040 7,208 -6,168 ZHLK

2. B7|AE &

10

=

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

2,991.43

1,994.29

—~ 997.14
e

=]

=|

EE 0.00 . . r
o

0.00 104.96 209.93 314.89 419.85 524.81 629.78 734.74

M -997.14

-1,994.29

-2,991.43

-3,988.58 -

72

KR4201R64356-2021-06 2435

1,848.75

1,386.56

924.38

—~  462.19

— 0.00 T T T ' T T T
ol 0.00 108.75 217.50 326.25 435.00 543.75 652.50 761.25 870.00

-924.38

-1,386.56

-1,848.75



A

A

5,359.38

4,019.53

2,679.69

1,339.84

0.00

KR4201R64372-2021-06 2437.5

0.00

-1,339.84

-2,679.69

-4,019.53

-5,359.38

109.38 218.75 328.13 437.50 546.88 656.25 765.63 875.00

o~

o~

74

KR4301R64156-2021-06 3415

622.50

466.88

311.25

155.63

~

0.00

.00

T T T T T T T 1

103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00

-155.63

-311.25

-466.88

-622.50

417.50

313.13

208.75

104.38

0.00

-104.38

-208.75

-313.13

-417.50

72

KR4301R64172-2021-06 3£417.5

o~

.00

T T T Y T T T 1

104.38 208.75 313.13 417.50 521.88 626.25 730.63 835.00




3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
KR4101R60000 2021-06 ZALI|200K| =M E 319
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -319 -319 -319 -319 -319 -319 -319
-5.33% -213 -213 -213 -213 -213 -213 -213
-2.67% -106 -106 -106 -106 -106 -106 -106
0% 0 0 0 0 0 0 0
2.67% 106 106 106 106 106 106 106
5.33% 213 213 213 213 213 213 213
8.00% 319 319 319 319 319 319 319
KR4201R64356 2021-06 2435 90
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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451.48

225.74

0.00

-225.74

-451.48

-677.22

-902.96

CTN1-COTTON NO.2 FUTR Jul21

/

.00

21.25 42.49 63.74 84.98 106.23 127.47 148.72 169.96

/

/

717

KCN1-COFFEE 'C' FUTURE Jul21

/

.00

36.60 73.20 109.80 146.40 183.00 219.60 256.20 292.80

/

/

72
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o~

.00

282.18 564.35 846.53 1,128.7 1,410.88 1,693.05 1,975.23 2,257.40




A

148.15

111.11

74.07

-74.07

-111.11

-148.15

332.29

249.22

166.14

-166.14

-249.22

-332.29

KWN1-KC HRW WHEAT FUT Jul21

/

.00 164.44

T T

328.88

493.31 657.75 822.19

T

986.63

1,151.06

T 1

1,315.50

/

/

74

SBN1-Sugar #11 (WORLD) Jul21

/

.00 4.28 8.56

12.83 17.11 21.39

25.67

29.94 34.22

/

/

72

SMN1-SOYBEAN MEAL FUTR Jul21

/

.00 105.35

T T

210.70

316.05 421.40 526.75

632.10

T 1

737.45 842.80




624.38

468.28

312.19

—~ 156.09

— 0.00

SN1-SOYBEAN FUTURE Jul21

/
/
/
e

ol 0.00 396.00 792.00 1,188.00 ,584.00 1,980.00 2,376.00 2,772.00 3,168.00
M -156.09

/

-312.19 /
-468.28
-624.38
7t
WN1-WHEAT FUTURE(CBT) Jul21
275.84 /
206.88
137.92 /
— 6896 /
& /
o 00 : : : : : : :
ol 0.00 175.38 350.75 SZM.SO 876.88 1,052.25  1,227.63  1,403.00
M -68.96
-137.92 /
-206.88 /
-275.84
e
3. ALE|2E &R THF(X[CHEHUL4=H) (TH-EHTER)
BON1 SOYBEAN OIL FUTR Jul21 36
CN1 CORN FUTURE Jul21 55
CTN1 COTTON NO.2 FUTR Jul21 11
KCN1 COFFEE 'C' FUTURE Jul21 25
KR4175R600 2021-06 Ee{ M= 72
KWN1 KC HRW WHEAT FUT Jul21 12
SBN1 Sugar #11 (WORLD) Jul21 24
SMN1 SOYBEAN MEAL FUTR Jul21 27
SN1 SOYBEAN FUTURE Jul21 50
WN1 WHEAT FUTURE(CBT) Jul21 22
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