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

541.06

405.80

270.53

135.27

0.00

108.21 216.43 324.64 432.85 541.06 649.28 757.49

865.70

-135.27

-270.53

-405.80

-541.06 -
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KR41B9R70000-2021-07 FAS S AUINEME

55.58

41.68

27.79

13.89

0.00

5,937.50 11,875.00 17,812.50_23,750.00 29,687.50 35,625.00 41,562.50

47,500.00

-13.89

-27.79

-41.68

-55.58 -



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% -43 -43 -43 -43 -43 -43 -43
-5.33% -29 -29 -29 -29 -29 -29 -29
-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% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
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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VGU1-EURO STOXX 50 Sep21

616.35

462.26

308.17

—~ 154.09

— 0.00
ol 0.00 1,034.25 2,068.50 3,102.75 4,137.00 5,171.25 6,205.50 7,239.75 8,274.00

-154.09

-308.17

-462.26

-616.35
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3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 9

!

ep21

4. TP M EC| XM S H(VaR : 99%LEITFE,10Y7|F) (THl-E TR

2

I



U7|AHe| &

3. MLIE| 28 £FZHFE L0 =)

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)

SAY  2021-06-18
7212 2021-06-17

KoLt A B (A aH Y H)
A a3

19

=

HCM1-HSCEI Futures Jun21

737.91

491.94

245.97

0.00
0.00 2,633.00 5,266.00 7,899.00 10,532.00 13,165.00 15,798.00 18,431.00 21,064.00

-245.97

-491.94

-737.91

-983.88
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HCM1 HSCEI Futures Jun21
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SAY  2021-06-18
7212 2021-06-17

MR {ItEd  |ME 0 0 S
AT 27t5dH  |SM 0 23,179 -23,179| &L}
A e B 90 0 90 | ZHLY
A 27t5H  |SM 0 83,829 -83,829| & LY
TE7|A|He| &=
KR41B9R70000-2021-07 SASZUINEME
67.69
45.13
— 22.56
o2
ir' 0.00 T T T J T T T 1
EI' 0.00 5,937.50 11,875.00 17,812.50 23,750.00 29,687.50 35,625.00 41,562.50 47,500.00
<'IJ -22.56
-45.13
-67.69
-90.25 -
74
KR4201R74306-2021-07 2430
61,920.00
46,440.00
30,960.00
— 15,480.00
7
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

H -15,480.00

-30,960.00

-46,440.00

-61,920.00



21,909.38

KR4301R74270-2021-07 %427.5

16,432.03

10,954.69

5,477.34

0.00

ol 0.

00

106.88

213.75

320.63

427.50

534.38

641.25

748.13

855.00

-5,477.34

-10,954.69

-16,432.03

-21,909.38 -

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 4,030

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,002 1,938 1,864 1,782 1,692 1,596 1,495
-5.33% 1,754 1,646 1,532 1,414 1,292 1,166 1,038
-2.67% 1,257 1,115 972 829 685 540 396
0% 443 296 148 0 -148 -297 -445
2.67% -684 -808 -936 -1,068 -1,202 -1,339 -1,478
5.33% -2,058 -2,143 -2,237 -2,340 -2,449 -2,564 -2,683
8.00% -3,589 -3,638 -3,698 -3,768 -3,848 -3,935 -4,030
KR4301R74270 2021-07 24275 1,277

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,246 -1,248 -1,251 -1,256 -1,261 -1,269 -1,277
-5.33% -674 -685 -698 -713 -729 -746 -764
-2.67% -199 -225 -250 -276 -301 -327 -354
0% 72 49 25 0 -25 -50 -76




2.67% 162 152 140 127 112 95 78
5.33% 178 176 173 168 162 155 146
8.00% 179 179 178 178 176 174 170

4. TH4YE2| ZtHE oY T H(VaR : 9% UE[+F,10U7|F) (Thel: 4 Tha)
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=

OESXM1-C4025-EURO STOXX 50

112.43

84.33

56.22

— 2811

— 0.00

.00

162.13

32.43 64.85 97.28 129.70

194.55

226.98

-28.11

-56.22

-84.33

-112.43

717

OESXM1-C4050-EURO STOXX 50

4.27

3.20

2.14

—~ 1.07

— 0.00

A

131.38

26.28 52.55 78.83 105.10

157.65

183.93

-1.07

-2.14

-3.20

-4.27



OESXM1-P4025-EURO STOXX 50

1.40

1.05

0.70

—~ 035

o 0.00

0.43

0.85 1.28 1.70 2.13 2.55 2.98

3.40

-0.35

-0.70

-1.05

-1.40 -

i

OESXM1-P4050-EURO STOXX 50

0.06

0.04

0.03

—~ 0.01

— 0.00

0.53

1.05 1.58 2.10 2.63 3.15 3.68

4.20

-0.01

-0.03

-0.04

-0.06 -

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
1S
o

I
~



SAY  2021-06-18
7212 2021-06-17

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

M 27153 ME 0 0 0| &L
Al #7158 |24 112 0 112 ZLY
+A A (M= 3,787 0 3,787 | &L
=4 2715 |2 644 6,988 -6,344 | ZFLY
Tt7[AHel £l x
KR4101R90007-2021-09 A I|200X| =M E
3,787.44
2,840.58
1,893.72
—  946.86
&l
;—r' 0.00 T T T J T T T 1
ol 0.00 108.21 216.43 324.64 432.85 541.06 649.28 757.49 865.70
M os6s6
-1,893.72
-2,840.58
-3,787.44 -
7%
KR4201R74504-2021-07 =450
4,725.00
3,543.75
2,362.50
— 1,181.25
&l
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00
<M -1,181.25
-2,362.50
-3,543.75
-4,725.00



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= 304

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -304 -304 -304 -304 -304 -304 -304
-5.33% -203 -203 -203 -203 -203 -203 -203
-2.67% -101 -101 -101 -101 -101 -101 -101
0% 0 0 0 0 0 0 0
2.67% 101 101 101 101 101 101 101
5.33% 203 203 203 203 203 203 203
8.00% 304 304 304 304 304 304 304
KR4201R74504 2021-07 2450 225

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 67 65 64 61 58 54 50
-5.33% 63 60 56 51 46 40 34
-2.67% 52 46 39 32 24 16 7
0% 29 19 10 0 -10 -20 -30
2.67% -14 -26 -37 -48 -59 -71 -82
5.33% -80 -91 -102 -113 -124 -136 -147
8.00% -167 -176 -185 -195 -205 -215 -225
KR4201R74520 2021-07 =2452.5 103

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 28 28 27 26 25 23 21
-5.33% 27 26 24 22 20 17 14
-2.67% 23 20 17 14 10 7 3
0% 13 9 4 0 -5 -9 -14
2.67% -5 -11 -16 -21 -27 -32 -37
5.33% -34 -40 -45 -51 -56 -61 -67
8.00% -74 -78 -83 -88 -93 -98 -103
KR4301R74270 2021-07 3£427.5 12

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 12 12 12
-5.33% 7 7 7 7 7 7 7
-2.67% 2 2 2 3 3 3 3
0% -1 0 0 0 0 0 1
2.67% -2 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301R74304 2021-07 3430 26

7| Z=Rpetel




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 26 26 26 26 26
-5.33% 15 15 15 15 15 16 16
-2.67% 5 5 6 6 7 7 8

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

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

4, THHAZO| XL =M H4ZH(VaR : 99%HE|FF,10Y7|F) (ECIRELIE))
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SAY  2021-06-18
7212 2021-06-17

AOEKRX300Q1 8l A o (F A THHH)

o

U7|AHe| &

=E

=

KR4108R90002-2021-09 KRX300 ME

2,740.64

2,055.48

1,370.32

—_ 685.16

— 0.00 T T T J T
ol 0.00 489.40 978.80 1,468.20 1,957.60 2,447.00 2,936.40 3,425.80 3,915.20

H -685.16

-1,370.32

-2,055.48

-2,740.64 -
7+

KR41B9R70000-2021-07 FAS S AUINEME

5.70

4.28

2.85

—~ 143

-]
— 0.00 T f
ol 0.00 5,937.50 11,875.00 17,812.50_.23,750.00 29,687.50 35,625.00 41,562.50  47,500.00

<M -1.43

-2.85

-4.28

-5.70 -



3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4108R90002 2021-09 KRX300 M & 220

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -220 -220 -220 -220 -220 -220 -220
-5.33% -147 -147 -147 -147 -147 -147 -147
-2.67% -73 -73 -73 -73 -73 -73 -73
0% 0 0 0 0 0 0 0
2.67% 73 73 73 73 73 73 73
5.33% 147 147 147 147 147 147 147
8.00% 220 220 220 220 220 220 220
KR41B9R70000 2021-07 M5 SEHMEM = 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. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)




SAY  2021-06-18
7212 2021-06-17

AO0LEH EHVN30H A (FAES)
v (o1 0=

2l e = A 0 0 0
M S S 0 0 0¥l
A A (M= 1,192 0 1,192
=4 27t15d  |2¥ 1,635 0 1,635 22
27| A el 2o E
VNCM1-VN30 Index Future Jun21
1,106.17
829.63
553.08
— 27654
od
i
— 0.00 : : : ‘ : : : J
ol 0.00 367.23 734.45 1,101.68 ~1,468.90  1,836.13  2,203.35  2,570.58  2,937.80
H -276.54
-553.08
-829.63
-1,106.17 -
7}
VNCN1-VN30 Index Future Jul21
85.89
64.42
42.94
— 21.47
ol
i)
I_ 000 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 367.50 735.00 1,102.50 _~"1,470.00 1,837.50  2,205.00  2,572.50  2,940.00
H -21.47
-42.94
-64.42
-85.89 -



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




U7|AHe| &
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SAY  2021-06-18
7212 2021-06-17

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

298.60

199.06

99.53

0.00

-99.53

-199.06

-298.60

-398.13

498.66

374.00

249.33

124.67

0.00

-124.67

-249.33

-374.00

-498.66

19

=

CLU1-WTI CRUDE FUTURE Sep21

17.82 35.64 53.45 71.27 89.09 106.91 124.72

.00 142.54
717
COU1-BRENT CRUDE FUTR Sep21
.00 18.40 36.80 55.19 73.59 91.99 110.39 128.78 147.18




HOU1-NY Harb ULSD Fut Sep21

98.92

74.19

49.46

—~ 2473

T o000

A -24.73

-49.46

-74.19

-98.92

72

KR4175R60004-2021-06 E{ M &

294.06

220.55

147.03

—~ 73.52

~. —

T 000

282.75 565.50 848.25 1,131.0 1,413.75 1,696.50 1,979.25 2,262.00

M -73.52

N

-147.03

o~

-220.55

o~

-294.06

72

KR4175R70003-2021-07 &M E

56.54

42.40

28.27

T T 1

282.68 565.35 848.03 1,130.7 1,413.38 1,696.05 1,978.73 2,261.40

-28.27

-42.40

-56.54



NGU21-NATURAL GAS FUTR Sep21

509.46 /

382.10 /

254.73 /
— 127.37
ol
=
L o000 : : : : : : \
ol 0.00 0.82 1.63 2.45 3.26 4.08 4.89 5.71 6.52
'('IJ -127.37 /

-254.73 /

-382.10

-509.46

74
QSU1-Low Su Gasoil G Sep21

203.70 /

152.78 /

101.85 /
— 5093
ol
=|
I 000 . : : : ; ; )
ol 0.00 151.94 303.88 455.81 607.75 759.69 911.63 1,063.56  1,215.50
| -50.93 /

-101.85 /

-152.78

-203.70

7%
XBU1-GASOLINE RBOB FUT Sep21

151.10 //

100.73 /
— 5037
=
T 000 ; : : : . . \
ol 0.00 0.54 1.08 1.61/15 2.69 3.23 3.76
'('“ -50.37 /

-100.73 /

-151.10

-201.46



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



SAIY  2021-06-18

7212 2021-06-17
Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

290.44

193.63

96.81

0.00

-96.81

-193.63

-290.44

-387.26

108.00

72.00

36.00

0.00

-36.00

-72.00

-108.00

-144.01

BOZ1-SOYBEAN OIL FUTR Dec21

28.92 57.83 72.29 86.75

.00 14.46 43.37 101.20 115.66
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.49 42.98 64.46 85.95 107.44 128.93 150.41 171.90




CU1-CORN FUTURE Sep21

492.93 /

328.62 /
— 164.31
ol
=
g, 0.00 . . . . . . \
Or 0.00 147.13 294.25 441.38 588.50 735.63 882.75 1,029.88 1,177.00
(‘lJ -164.31 /

-328.62 /

-492.93

-657.24

74
KCU1-COFFEE 'C' FUTURE Sep21

325.55 /

244.16 /

162.78 /
— 81.39
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 38.86 77.73 116.59 155.45 194.31 233.18 272.04 310.90
'(‘IJ -81.39 /

-162.78 /

-244.16

-325.55

74
KR4175R60004-2021-06 &M &

525.92 \\

350.61 \
= 175.31
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 282.75 565.50 848.25 1,131.0 1,413.75 1,696.50 1,979.25 2,262.00
(‘IJ -175.31 \

-350.61 \

-525.92 \

-701.22




KWU1-KC HRW WHEAT FUT Sep21

766.20

138.30 /

103.72 /

69.15 /
—~ 3457
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 154.81 309.63 464.44 619.25 774.06 928.88 1,083.69 1,238.50
'('IJ -34.57 /

-69.15 /

-103.72

-138.30

7
SBV1-Sugar #11 (WORLD) Oct21

225.91 //

150.61 /
—~ 75.30
ol
=|
I 000 . . . . i i ]
ol 0.00 4.30 8.60 12.90 17.20 21.50 25.80 30.10 34.40
| -75.30 /

-150.61 /

-225.91

-301.21

o
SMZ1-SOYBEAN MEAL FUTR Dec21

299.53 /

224.65 /

149.76 /

—~ 7488
=
T 000 ; ; ; ; ; ; \
ol 0.00 95.78 191.55 287.33 383.10 478.88 574.65 670.43
'('“ -74.88 /

-149.76 /

-224.65

-299.53




SX1-SOYBEAN FUTURE Nov21

524.90
393.67
262.45
— 131.22
3|
Er 0.00 T T T J T 1
Or 0.00 335.81 671.63 1,007.44 1,343.25 1,679.06 2,686.50
<‘IJ -131.22
-262.45
-393.67
-524.90 -
74
WU1-WHEAT FUTURE(CBT) Sep21
260.21
195.16
130.11
— 65.05
&
EEI‘ 0.00 T T T 7 T )
BF 0.00 166.44 332.88 499.31 665.75 832.19 1,331.50
4“ -65.05
-130.11
-195.16
-260.21 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
BOZ1 SOYBEAN OIL FUTR Dec21 31
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 53
KCU1 COFFEE 'C' FUTURE Sep21 26
KR4175R600 2021-06 HE{ME 56
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 24
SMZ1 SOYBEAN MEAL FUTR Dec21 24
SX1 SOYBEAN FUTURE Nov21 42
WU1 WHEAT FUTURE(CBT) Sep21 21
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