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2. @7 AHe 2ol F=
KR4101R60000-2021-06 I A 1| 200X| =M &
528.63
396.47
264.31
— 132.16
ol
i[ 0.00 T T T 7 T T T
Or 0.00 105.73 211.45 317.18 422.90 528.63 634.35 740.08 845.80
<'IJ -132.16
-264.31
-396.47
-528.63 -
74
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4101R60000 2021-06 2 AL 200K | =M E 42
7| EX4te| HEA
714 -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% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 42 42 42 42 42 42 42
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M FtEH M= 0 0
A {7153 (M= 485 485
2. 97| NHe| £YTZ
VGM1-EURO STOXX 50 Jun21
485.10
363.83
242.55
— 121.28
=
i[ 0.00 T T T 7 T T T
Sr 0.00 1,000.00 2,000.00 3,000.00 4,000.00 5,000.00 6,000.00 7,000.00 8,000.00
'(‘IJ -121.28
-242.55
-363.83
-485.10 -
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3. AlLIE| '8 £ TEHE (A )& Mof A3 o) (SHl: 2t el)
VGM1 EURO STOXX 50 Jun21
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HCK1-HSCEI Futures May21

787.33
524.89
—  262.44
e
=l
=
EE 0.00 T T T i T T T
ol 0.00 2,619.25 5,238.50 7,857.75 10,477.00 13,096.25 15,715.50 18,334.75 20,9%4.00
'(‘IJ -262.44
-524.89
-787.33
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86,334

KR4201R64158-2021-06 2415

23,655.00

17,741.25

11,827.50

5,913.75

0.00

0.

-5,913.75

00

103.75

207.50

311.25

415.00

518.75

622.50

726.25

830.

-11,827.50

-17,741.25

-23,655.00

27,789.84

18,526.56

9,263.28

0.00

0.

-9,263.28

-18,526.56

-27,789.84

-37,053.13

72

KR4201R64174-2021-06 2417.5

00

104.38

208.75

313.13

417.50

521.88

626.25

730.63

835.

00

00



KR4301R64156-2021-06 3415

19,219.69
12,813.13
—~  6,406.56
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 1,592
7| =Rt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 897 862 824 783 739 693 646
-5.33% 765 713 660 606 551 495 439
-2.67% 531 470 408 347 286 225 163
0% 181 121 61 0 -61 -122 -183
2.67% -277 -326 -377 -430 -485 -540 -597
5.33% -816 -850 -888 -930 -974 -1,021 -1,070
8.00% -1,409 -1,429 -1,454 -1,483 -1,516 -1,553 -1,592
KR4201R64174 2021-06 =2417.5 2423
7| E=RHLto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,299 1,250 1,195 1,135 1,070 1,002 931
-5.33% 1,120 1,045 966 885 802 717 631
-2.67% 793 699 605 510 416 321 226
0% 288 192 96 0 -96 -193 -290
2.67% -389 -470 -555 -642 -730 -820 -911
5.33% -1,204 -1,262 -1,327 -1,397 -1,470 -1,547 -1,627
8.00% -2,110 -2,147 -2,190 -2,241 -2,297 -2,358 -2,423
KR4301R64156 2021-06 %415 1,426
7| =Rt HEY
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,337 -1,346 -1,357 -1,371 -1,387 -1,406 -1,426
-5.33% -700 -725 -752 -780 -810 -842 -874
-2.67% -195 -234 -273 -313 -352 -392 -431
0% 110 74 37 0 -38 -76 -115
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ol ft5H =4 2
+A 2715d  |ag 10 0 10 ZQ|
A 2715d 34 0 57 -57 =

2. B7|AE &

10

=

OESXK1-C4025-EURO STOXX 50

13.70

10.28

6.85

— 343

— 0.00 T T T ' T
ol 0.00 5.53 11.05 16.58 22.10 27.63 33.15 38.68 44120

-3.43

-6.85

-10.28

-13.70

72

OESXK1-C4050-EURO STOXX 50

2.46

1.64

—~ 0.82

— 0.00 T T T .
ol 0.00 2.70 5.40 8.10 10.80 13.50 16.20 18.90 21160

-0.82

-2.46

-3.27



24.02

18.01

12.01

—~ 6.00

— 0.00

-6.00

-12.01

-18.01

-24.02

15.67

11.75

7.83

—~ 392

— 0.00

-3.92

-7.83

-11.75

-15.67

OESXK1-P4025-EURO STOXX 50

.00 9.48 18.95 ZSMQO 47.38 56.85 66.33 75.80
74
OESXK1-P4050-EURO STOXX 50
.00 12.93 25.85 64.63 77.55 90.48 103.40

38.78 51.70

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

1 Aot3Y

el &
A w7158 M= 0 0 0 &
Mt #7158 =M 0 0 0Ly
=7 o=l ME 4,018 0 4,018 =LY
= o=l 8AM 1,040 7,208 -6,168 ZHLK

2. B7|AE &

10

=

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

4,017.55

3,013.16

2,008.78

— 1,004.39
e

od

=|

o 0.00 r . r . r . r
ol 0.00 105.73 211.45 317.18 422.90 528.63 634.35 740.08 845.80

M -1,004.39

-2,008.78

-3,013.16

-4,017.55 -

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 322
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -322 -322 -322 -322 -322 -322 -322
-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% 322 322 322 322 322 322 322
KR4201R64356 2021-06 2435 94
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 33 32 30 28 26 24
-5.33% 31 29 27 25 22 19 16
-2.67% 25 22 18 15 11 7 3
0% 13 9 4 0 -4 -9 -14
2.67% -6 -11 -16 -21 -26 -31 -35
5.33% -34 -39 -44 -48 -53 -58 -62
8.00% -70 -73 -77 -81 -85 -90 -94
KR4201R64372 2021-06 2437.5 261
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 88 86 83 79 74 69 62
-5.33% 82 77 71 65 57 49 40
-2.67% 67 58 49 39 29 19 7
0% 36 25 12 0 -13 -25 -38
2.67% -15 -29 -43 -57 -70 -84 -98
5.33% -90 -104 -117 -131 -145 -159 -173
8.00% -187 -198 -210 -223 -235 -248 -261
KR4301R64156 2021-06 %415 35
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 33 33 33 34 34 35
-5.33% 17 18 18 19 20 20 21
-2.67% 5 6 7 8 9 10 10
0% -3 -2 -1 0 1 2 3
2.67% -6 -5 -5 -4 -4 -3 -2
5.33% -7 -7 -6 -6 -6 -5 -5
8.00% -7 -7 -7 -7 -7 -6 -6
KR4301R64172 2021-06 %4175 24

7| =Rt s
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 2,680 0 2,680 ZtLK
2. @7 AHe 2ol F=
KR4108R60005-2021-06 KRX300 M &
2,009.70
1,339.80
—_— 669.90
ol
i[ 0.00 T T T 7 T T T
Or 0.00 478.50 957.00 1,435.50 1,914.00 2,392.50 2,871.00 3,349.50 3,828.00
<‘IJ -669.90
-1,339.80
-2,009.70
-2,679.60 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 KRX300 M= 214
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -214 -214 -214 -214 -214 -214 -214
-5.33% -143 -143 -143 -143 -143 -143 -143
-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% 143 143 143 143 143 143 143
8.00% 214 214 214 214 214 214 214
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2 2021-05-20
2021-05-18

i oo
itllggr 5 M= 0 0 0
It Ft5H 2 0 0 0|&Q|
A tEH M= 1,073 0 1,073
A {7158 |a¢ 1,489 0 1,489 EtQ
2. 27| N He| o nE
VNCK1-VN30 Index Future May21
1,072.72
804.54
536.36
— 26818
ol
:;E 0.00 : : : . ; ; :
ol 0.00 341.75 683.50 1,025.25 _~1,367.00  1,708.75  2,050.50  2,392.25  2,734.00
M -268.18
-536.36
-804.54
-1,072.72
74
3. AlLt2| @ SO PRSI hE M0 AT Y) Chol:uarel)
2.5504E+11 VN30TR Index(EUR) 119
VNCK1 VN30 Index Future May21 86
4. THEALZ Q| A|THA A0 A2 (VaR : 99%AE|4F,1027| ) Chol:uarel)

252
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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 1,904 452 1,452

CLN1-WTI CRUDE FUTURE Jul21

335.95

223.96

111.98

0.00 T T T f T
0.00 16.57 33.14 49.71 66.28 82.85 99.42 115.99 132.56

-111.98

-223.96

-335.95

-447.93 -

72

COU1-BRENT CRUDE FUTR Sep21

465.43

349.07

232.71

116.36

0.00 T T T ¢ T
0.00 17.17 34.35 51.52 68.69 85.86 103.04 120.21 137.38

-116.36

-232.71

-349.07

-465.43 -



HON1-NY Harb ULSD Fut Jul21

97.39

73.05

48.70

24.35

0.00

0.00

-24.35

-48.70

-73.05

-97.39

338.91

225.94

112.97

0.00

-112.97

-225.94

-338.91

-451.88

374.26

249.51

-249.51

-374.26

-499.01

717

KR4175R60004-2021-06 E2{ M=

~

o~

~

.00 282.43

1,129.7 1,412.13 1,694.55

T 1

1,976.98 2,259.40

564.85 847.28

.

72

NGN21-NATURAL GAS FUTR Jul21

.00 0.79




QSN1-Low Su Gasoil G Jul21

143.12 /
95.41 /
— 4771 /
8 /
Er_ 0.00 r . . . . . .
ol 0.00 141.19 282.38 42M.75 705.94 847.13 988.31 1,129.50
M -47.71
-95.41 //
-143.12
-190.83
7+
XBN1-GASOLINE RBOB FUT Jul21
152.81 /
101.88 /
—~ 50.94 /
& /
EE 0.00 ; : ; . : : )
ol 0.00 0.54 1.08 1.61 2.15 2.69 3.23 3.76 430
W4 -50.94 /
-101.88
-152.81 /
-203.75
74
3. ALt S PRSI hE MU A4S Y) (Ehgl:uakel)
CLN1 WTI CRUDE FUTURE Jul21 36
Ccoul BRENT CRUDE FUTR Sep21 37
HON1 NY Harb ULSD Fut Jul21 8
KR4175R600 2021-06 Ef{ M= 36
NGN21 NATURAL GAS FUTR Jul21 40
QSN1 Low Su Gasoil G Jul21 15
XBN1 GASOLINE RBOB FUT Jul21 16
4. THYAEO| A CHE U0 4T A(VaR : 99%ME|SHF,107|F) (EFSI: 24 Bhol)

408
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466.42

349.81

233.21

116.60

0.00

-116.60

-233.21

-349.81

-466.42

698.57

523.93

349.29

174.64

0.00

-174.64

-349.29

-523.93

-698.57

BON1-SOYBEAN OIL FUTR Jul21

0.00

17.24

34.49 51.73 68.97 86.21

103.46

120.70

137.94

72

CN1-CORN FUTURE Jul21

0.00

163.13

326.25 489.38 652.50 815.63

978.75

1,141.88

1,305.00




A

A

CTN1-COTTON NO.2 FUTR Jul21

139.03

104.27

69.52

34.76

/

T 1

.00 20.58 41.16 61.74 82.32 102.90 123.48 144.06 164.64

/

-69.52

/

-104.27

-139.03

717

KCN1-COFFEE 'C' FUTURE Jul21

307.82

230.87

153.91

76.96

677.82

451.88

225.94

-451.88

-677.82

-903.76

.00 36.44 72.88 109.31 145.75 182.19 218.63 255.06 291.50

72

KR4175R60004-2021-06 S ME

.
o~

o~ —

0.00 282.43 564.85 847.28 1,129.7 1,412.13 1,694.55 1,976.98 2,259.40




A

183.79

137.85

91.90

-91.90

-137.85

-183.79

327.16

245.37

163.58

-163.58

-245.37

-327.16

KWN1-KC HRW WHEAT FUT Jul21

/

.00 163.06

T T

326.13

489.19 652.25 815.31

T

978.38

T 1

1,141.44 1,304.50

/

/

74

SBN1-Sugar #11 (WORLD) Jul21

/

.00 4.25

8.50

12.74 16.99 21.24

25.49

29.73 33.98

/

/

72

SMN1-SOYBEAN MEAL FUTR Jul21

/

.00 103.73

T T

207.45

311.18 414.90 518.63

622.35

T 1

726.08 829.80




625.88

469.41

312.94

—~ 156.47

— 0.00

SN1-SOYBEAN FUTURE Jul21

/
/
/
e

ol 0.00 396.88 793.75 1,190.63 ,587.50 1,984.38 2,381.25 2,778.13 3,175.00
M -156.47

/

-312.94 /
-469.41
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