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ADtEQIHA R
A a3

19

=

KR4101R90007-2021-09 A A | 200X| =M E

545.19

408.89

272.59

136.30

0.00

109.04 218.08 327.11 436.15 545.19 654.23 763.26

872.30

-136.30

-272.59

-408.89

-545.19 -

717

KR41B9R70000-2021-07 FAS S AUINEME

56.39

42.30

28.20

14.10

0.00

6,025.00 12,050.00  18,075.00_-24,100.00 30,125.00 36,150.00 42,175.00

48,200.00

-14.10

-28.20

-42.30

-56.39 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2021-09 ZAI200K|$=ME

KR4101R90007

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -44 -44 -44 -44 -44 -44 -44
-5.33% -29 -29 -29 -29 -29 -29 -29
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 29 29 29 29 29 29 29
8.00% 44 44 44 44 44 44 44
KR41B9R70000 2021-07 M5 SEHMEM = 5

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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2. WI|MHEe &

19

=

VGM1-EURO STOXX 50 Jun21

376.76

251.17

125.59

0.00

1,036.25 2,072.50 3,108.75 4,145.00 5,181.25 6,217.50 7,253.75

8,290.00

-125.59

-251.17

-376.76

-502.35 -

712

VGU1-EURO STOXX 50 Sep21

83.85

55.90

27.95

0.00

1,032.25 2,064.50 3,096.75 4,129.00 5,161.25 6,193.50 7,225.75

8,258.00

-27.95

-55.90

-83.85

-111.81 -



3. AILfE| R £ FTHSE[CHE 0| =)
VGM1 EURO STOXX 50 Jun21
VGU1 EURO STOXX 50 Sep21

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)

FI\'I
£
£
2
o
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I
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Ao LtolHA B (AT H)
Ak

2. WI|MHEe &

19

=

HCM1-HSCEI Futures Jun21

991.07

743.30

495.53

—~ 247.77

— 0.00

0.00 2,651.50 5,303.00 7,954.50 10,606.00 13,257.50 15,909.00  18,560.50

21,212.00

-247.77

-495.53

-743.30

-991.07

S @02 M0 4 3 )

HSCEI Futures Jun21

3. AlLtE|E &9l x
HCM1

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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£
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=
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SAY  2021-06-17
712 2021-06-16

MR {ItEd  |ME 0 S
M7 gtEd |8l 0 Zu
Sl {7tsd  |M=E 92 0 92 | &Ly
A *t5H |24 0 83,420 -83,420| & LY
TE7[A| "l &l x
KR41B9R70000-2021-07 S S ZIUIWEME
68.69
45.79
— 22.90
=
E‘r' 0.00 T T T J T T T 1
El' 0.00 6,025.00 12,050.00 18,075.00 24,100.00 30,125.00 36,150.00 42,175.00 48,200.00
<‘IJ -22.90
-45.79
-68.69
-91.58 -
7tA
KR4201R74306-2021-07 2430
60,845.00
45,633.75
30,422.50
— 15,211.25
3]
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

<‘IJ -15,211.25

-30,422.50

-45,633.75

-60,845.00



22,575.00

KR4301R74304-2021-07 $430

16,931.25

11,287.50

5,643.75

0.00

ol 0.

00

107.50

215.00

322.50

430.00

537.50

645.00

752.50

860.00

-5,643.75

-11,287.50

-16,931.25

-22,575.00 -

3. AlLi2|eE 2 EHS (X HEH

KR41B9R70000 SEMEH=E

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 5 5 5 5 5 5 5
8.00% 7 7 7 7 7 7 7
KR4201R74306 2021-07 2430 4,057

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,146 2,072 1,989 1,898 1,800 1,697 1,588
-5.33% 1,855 1,738 1,616 1,491 1,362 1,231 1,098
-2.67% 1,304 1,158 1,011 865 718 571 423
0% 439 294 147 0 -148 -296 -444
2.67% -722 -840 -964 -1,092 -1,224 -1,359 -1,496
5.33% -2,108 -2,188 -2,278 -2,376 -2,482 -2,593 -2,710
8.00% -3,635 -3,681 -3,737 -3,804 -3,880 -3,965 -4,057
KR4301R74304 2021-07 £430 1,320

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,285 -1,287 -1,291 -1,296 -1,302 -1,310 -1,320
-5.33% -697 -709 -723 -739 -756 -774 -794
-2.67% -208 -235 -262 -289 -316 -344 -371
0% 78 52 26 0 -27 -54 -81




2.67% 178 167 153 138 121 103 83
5.33% 197 195 191 185 178 170 159
8.00% 199 199 198 197 195 192 188

4. IPHAEO| XL &M H4FH(VaR : 99%ME|FF,10¥7|F) (EIREL L))
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FEAHEZR(FAER-T

Al o754 ALt 0 0| &e|
AT F7t5H =M 0 0| &L
+A /tEAH |2 10 0 10| &2
A 2715 |2 0 112 -112 | ZLY
TR NELIELIEE S
OESXM1-C4025-EURO STOXX 50
79.57
53.04
— 2652
&l
ar
o 0.00 : : : | : : : ]
ol 0.00 30.58 61.15 91.73 122.30 152.88 183.45 214.03 244.60
H -26.52
-53.04
-79.57
-106.09
7t
OESXM1-C4050-EURO STOXX 50
3.99
2.99
2.00
— 100
&l
ar
— 0.00 T T T T T T T 1
ol 0.00 24.55 49.10 73.65 98.20 122.75 147.30 171.85 196.40
H -1.00
-2.00
-2.99
-3.99



OESXM1-P4025-EURO STOXX 50

1.45

0.97

—~ 0.48

o 0.00

0.58

1.15 1.73 2.30 2.88 3.45 4.03

4.60

-0.48

-0.97

-1.45

-1.93 -

i

OESXM1-P4050-EURO STOXX 50

0.13

0.10

0.07

—~ 0.03

— 0.00

0.80

1.60 2.40 3.20 4.00 4.80 5.60

6.40

-0.03

-0.07

-0.10

-0.13 -

3. ALIE| E P THSE HEH0E=H)
260105SQPX SG EURO Covered CALL STRATEGY
OESXM1-C4(EURO STOXX 50
OESXM1-C4(EURO STOXX 50
OESXM1-P4(EURO STOXX 50
OESXM1-P4(EURO STOXX 50

o 42U (VaR : 99% M E|+=F,10Y7|F)

FI:I
£
1E
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o



SAY  2021-06-17
712 2021-06-16

2| C| ool K200(F A B 8- THIT ZHE E)

Mt F75H (M= 0 0 0| &
AT 27t5dH  |SM 0 0 0| &Ly
A {7tsd  |M=E 3,816 0 3,816 &LY
A 27t5H  |SM 644 7,100 -6,456 | &Ly
TE7|A|He| &=
KR4101R90007-2021-09 A A I|200X| M E
3,816.31
2,862.23
1,908.16
— 954.08
x
ir' 0.00 T T T J T T T 1
EI' 0.00 109.04 218.08 327.11 436.15 545.19 654.23 763.26 872.30
<'IJ -954.08
-1,908.16
-2,862.23
-3,816.31 -
74
KR4201R74504-2021-07 =450
4,837.50
3,628.13
2,418.75
— 1,209.38
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00
4“ -1,209.38
-2,418.75
-3,628.13
-4,837.50



2,262.50

1,696.88

1,131.25

565.63

0.00

KR4201R74520-2021-07 E£452.5

0.00

-565.63

-1,131.25

-1,696.88

-2,262.50

113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00

.

~

72

KR4301R74270-2021-07 3£427.5

213.75

160.31

106.88

53.44

0.00

-53.44

-106.88

-160.31

-213.75

430.00

322.50

215.00

107.50

0.00

-107.50

-215.00

-322.50

-430.00

~

.00

T T T T T T T 1

106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

72

KR4301R74304-2021-07 X430

~

T T T T T T T 1

107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2021-09 T AI|200X|

KR4101R90007 FU= 306

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -306 -306 -306 -306 -306 -306 -306
-5.33% -204 -204 -204 -204 -204 -204 -204
-2.67% -102 -102 -102 -102 -102 -102 -102
0% 0 0 0 0 0 0 0
2.67% 102 102 102 102 102 102 102
5.33% 204 204 204 204 204 204 204
8.00% 306 306 306 306 306 306 306
KR4201R74504 2021-07 2450 241

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 79 77 74 71 67 63 58
-5.33% 73 69 65 59 53 46 39
-2.67% 60 53 45 37 28 19 9
0% 31 21 11 0 -11 -22 -33
2.67% -18 -29 -41 -53 -65 77 -89
5.33% -90 -101 -112 -124 -135 -147 -158
8.00% -182 -191 -200 -210 -220 -231 -241
KR4201R74520 2021-07 =2452.5 108

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 32 31 30 28 26 24
-5.33% 31 29 27 25 22 19 16
-2.67% 26 23 19 16 12 8 3
0% 14 10 5 0 -5 -10 -15
2.67% -7 -12 -18 -23 -29 -34 -40
5.33% -38 -43 -49 -54 -60 -65 -71
8.00% -79 -83 -88 93 -98 -103 -108
KR4301R74270 2021-07 3£427.5 12

7|E=XpAte| HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 12 12 12 12
-5.33% 6 6 6 6 7 7 7
-2.67% 2 2 2 2 3 3 3
0% -1 0 0 0 0 0 1
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
KR4301R74304 2021-07 3430 25

7| Z=Rpetel




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 24 25 25 25 25 25 25
-5.33% 13 14 14 14 14 15 15
-2.67% 4 4 5 5 6 7 7

0% -1 -1 -1 0 1 1 2

2.67% -3 -3 -3 -3 -2 -2 -2
5.33% -4 -4 -4 -4 -3 -3 -3
8.00% -4 -4 -4 -4 -4 -4 -4

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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AOEKRX300Q1 8l A o (F A THHH)

o

U7|AHe| &

=E

=

KR4108R90002-2021-09 KRX300 ME

2,754.92

2,066.19

1,377.46

—_ 688.73

— 0.00 T T T J T
ol 0.00 491.95 983.90 1,475.85 1,967.80 2,459.75 2,951.70 3,443.65 3,935.60

H -688.73

-1,377.46

-2,066.19

-2,754.92 -
7+

KR41B9R70000-2021-07 FAS S AUINEME

5.78

4.34

2.89

—~ 145

-]
— 0.00 T T T f
ol 0.00 6,025.00 12,050.00  18,075.00_.-24,100.00 30,125.00 36,150.00 42,175.00  48,200.00

<M -1.45

-2.89

-4.34

-5.78 -



3. AILIE| 2 2P ZHF (X &M HFH) (EH/:HTkR)
KR4108R90002 2021-09 KRX300 M & 221

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -221 -221 -221 -221 -221 -221 -221
-5.33% -147 -147 -147 -147 -147 -147 -147
-2.67% -74 -74 -74 -74 -74 -74 -74
0% 0 0 0 0 0 0 0
2.67% 74 74 74 74 74 74 74
5.33% 147 147 147 147 147 147 147
8.00% 221 221 221 221 221 221 221
KR41B9R70000 2021-07 FUSSYHEME 0

7| ZRHAto| HE Y
7t -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 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
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




& 2021-06-17
Q' 2021-06-16
AO0LEH EHVN30H A (FAES)

A

2l 5 (M= 0 0 0
A g5 |og 0 0 JEE
A w7158 (M= 1,209 0 1,209
=4 f715d  |2¥ 1,636 0 1,636/ &2
TR NELEEEES
VNCM1-VN30 Index Future Jun21
841.59
561.06
280.53
0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
0.00 372.75 745.50 1,118.25 ~1,491.00  1,863.75  2,236.50  2,609.25  2,982.00
-280.53
-561.06
-841.59
-1,122.12 -
7}
VNCN1-VN30 Index Future Jul21
65.25
43.50
21.75
0.00 T T T J T T T 1
0.00 372.15 744.30 1,116.45 1,488.60 1,860.75 2,232.90 2,605.05 2,977.20
-21.75
-43.50
-65.25
-86.99 -



3. AlLIZ|S S 20T EHE (A THA L0 4 ) (Et

oo

£
2
o

2.5504E+11 VN30TR Index(EUR)

—_
w
—_

VNCM1 VN30 Index Future Jun21

VNCN1 VN30 Index Future Jul21

O| X|C&A0| A2 MU (VaR : 99% A2 £ FE, 10 7|F) (THS =4 ot

o
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712 2021-06-16

of| L XA SR A B (K H-THYH)
A a3

297.99

198.66

99.33

0.00

-99.33

-198.66

-297.99

-397.32

496.34

372.26

248.17

124.09

0.00

-124.09

-248.17

-372.26

-496.34

19

=

CLU1-WTI CRUDE FUTURE Sep21

17.79 35.57 53.36 71.14 88.93 106.71 124.50

.00 142.28
717
COU1-BRENT CRUDE FUTR Sep21
.00 18.33 36.65 54.98 73.30 91.63 109.95 128.28 146.60




HOU1-NY Harb ULSD Fut Sep21

99.35

74.51

49.67

24.84

0.00

-24.84

-49.67

-74.51

-99.35

72

KR4175R60004-2021-06 E{ M &

[~

217.82

o~

145.21

72.61

~. —

0.00

.00

279.25 558.50 837.75 1,117.0 1,396.25 1,675.50 1,954.75 2,234.00

-72.61

N

-145.21

o~

-217.82

-290.42

o~

72

KR4175R70003-2021-07 &M E

55.85

41.89

27.93

13.96

T T 1

0.00

.00

279.25 558.50 837.75 1,117.0 1,396.25 1,675.50 1,954.75 2,234.00

-13.96

-27.93

-41.89

-55.85



NGU21-NATURAL GAS FUTR Sep21

507.29 /

380.47 /

253.65 /
— 126.82
ol
=
L o000 : : : : : : \
ol 0.00 0.81 1.62 243 3.24 4.05 4.86 5.67 6.48
'('IJ -126.82 /

-253.65 /

-380.47

-507.29

74
QSU1-Low Su Gasoil G Sep21

200.64 /

150.48 /

100.32 /
— 50.16
ol
=|
I 000 . : : : ; ; )
ol 0.00 149.69 299.38 449.06 598.75 748.44 898.13 1,047.81  1,197.50
| 50.16 /

-100.32 /

-150.48

-200.64

7%
XBU1-GASOLINE RBOB FUT Sep21

151.93 //

101.29 /
— 5064
=
T 000 ; : : : . . \
ol 0.00 0.54 1.08 1.62/16 2.70 3.24 3.78
'('“ -50.64 /

-101.29 /

-151.93

-202.57



3. ALIE| 8 £ FZHSEIHE L E=H)

CLU1 WTI CRUDE FUTURE Sep21
cout BRENT CRUDE FUTR Sep21
HOU1 NY Harb ULSD Fut Sep21

KR4175R600 2021-06 E&{M=
KR4175R700 2021-07 E{ M &

NGU21 NATURAL GAS FUTR Sep21
QSuU1 Low Su Gasoil G Sep21

XBU1 GASOLINE RBOB FUT Sep21

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)

I’_T_I
£
1E
2
o



SAY  2021-06-17

712 2021-06-16
Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

308.27

205.52

102.76

0.00

-102.76

-205.52

-308.27

-411.03

145.43

109.08

72.72

36.36

0.00

-36.36

-72.72

-109.08

-145.43

BOZ1-SOYBEAN OIL FUTR Dec21

15.33 30.67 61.33 76.66 92.00

.00 46.00 107.33 122.66
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.70 43.40 65.10 86.80 108.50 130.20 151.90 173.60
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CU1-CORN FUTURE Sep21

660.98

495.74

330.49

165.25

e _

0.00

.00 147.94 295.88 443.81 591.75 739.69 887.63 1,035.56 1,183.50

-165.25

-330.49

-495.74

-660.98

240.72

160.48

80.24

0.00

-80.24

-160.48

-240.72

-320.96

692.54

519.41

346.27

173.14

0.00

-173.14

-346.27

-519.41

-692.54

/

/
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KCU1-COFFEE 'C' FUTURE Sep21

.00 38.31 76.63 114.94 153.25 191.56 229.88 268.19 306.50

72

KR4175R60004-2021-06 &M &

~.

0.00 279.25 558.50 837.75 1,117.0 1,396.25 1,675.50 1,954.75 2,234.00




KWU1-KC HRW WHEAT FUT Sep21

758.60

104.09 //

69.39 /
— 3470
ol
=
L o000 : : : : : : \
ol 0.00 155.31 310.63 465.94 621.25 776.56 931.88 1,087.19  1,242.50
'('IJ -34.70 /

-69.39 /

-104.09

-138.79

o
SBV1-Sugar #11 (WORLD) Oct21

301.25 /

225.94 /

150.62 /
—~ 7531
ol
=|
I 000 : : : : ; ; )
ol 0.00 430 8.60 12.90 17.20 21.50 25.80 30.10 34.40
| 75.31 /

-150.62 /

-225.94

-301.25

)
SMZ1-SOYBEAN MEAL FUTR Dec21

296.57 /

222.43 /

148.29 /
— 7414
=
T 000 : : : : . . \
ol 0.00 94.83 189.65 st.so 474.13 568.95 663.78
'('“ -74.14 /

-148.29 /

-222.43

-296.57



SX1-SOYBEAN FUTURE Nov21

402.73
268.48
— 134.24
3|
Er 0.00 T T T J T 1
Or 0.00 343.38 686.75 1,030.13 1,373.50 1,716.88 2,747.00
4“ -134.24
-268.48
-402.73
-536.97 -
74
WU1-WHEAT FUTURE(CBT) Sep21
195.28
130.19
— 65.09
&
EEI‘ 0.00 T T T 7 T )
BF 0.00 166.50 333.00 499.50 666.00 832.50 1,332.00
4“ -65.09
-130.19
-195.28
-260.37 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
BOZ1 SOYBEAN OIL FUTR Dec21 33
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 53
KCU1 COFFEE 'C' FUTURE Sep21 26
KR4175R600 2021-06 HE{ME 55
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 24
SMZ1 SOYBEAN MEAL FUTR Dec21 24
SX1 SOYBEAN FUTURE Nov21 43
WU1 WHEAT FUTURE(CBT) Sep21 21
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