2021-06-29
2021-06-28

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



2 2021-06-29
o 2021-06-28

2.

7/t

rx

rx
Mo | Mo

7715

ol AHe| 2o

548.56

KR4101R90007-2021-09 I A 1| 200X| =M &

411.42

274.28

137.14

0.00

-137.14

109.71 219.43 329.14

438.85 548.56 658.28 767.99

-274.28

-411.42

-548.56 -

72

KR41B9R70000-2021-07 M S ZHINEM =

40.63

27.09

13.54

0.00
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7t -2500%  -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
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0% 0 0 0 0 0 0 0
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2. MI|A|He| &=
KR41B9R70000-2021-07 SIS ZHI|EM E
65.98
43.99
= 21.99
od
=
EE 0.00 T T T 7 T T T
or 0.00 5,787.50 11,575.00 17,362.50 23,150.00 28,937.50 34,725.00 40,512.50 46,300.00
4“ -21.99
-43.99
-65.98
-87.97 -
74
KR4201R74306-2021-07 =430
62,457.50
46,843.13
31,228.75
—~ 15,614.38
3
EEE 0.00 T T T * T T T
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10,634.06
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714 -25.00% -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 4,592
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,981 1,958 1,928 1,892 1,850 1,804 1,753
-5.33% 1812 1,749 1,680 1,608 1,533 1,456 1,376
-2.67% 1,284 1,190 1,095 1,000 905 810 715
0% 247 167 85 0 -86 -174 -263
2.67% -1,199 -1,239 -1,286 -1,338 -1,396 -1,459 -1,525
5.33% -2,837 -2,849 -2,867 -2,891 -2,920 -2,955 -2,996
8.00% -4,529 -4,532 -4,536 -4,544 -4,556 -4,572 -4,592
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -534 -540 -548 -557 -567 -578 -589
-2.67% -109 -126 -143 -160 -177 -195 -212
0% 21 15 8 0 -9 -19 -30
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KR4301R74270-2021-07 3427.5

213.75

160.31

106.88

53.44

0.00

~

-53.44

.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

-106.88

-160.31

-213.75

430.00
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KR4301R74304-2021-07 3430

322.50

215.00

107.50

o~

0.00

.00

T T T Y T T T 1

107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00
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KR4101R90007 2021-09 ZAIL200K| =M E 299
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -299 -299 -299 -299 -299 -299 -299
-5.33% -199 -199 -199 -199 -199 -199 -199
-2.67% -100 -100 -100 -100 -100 -100 -100
0% 0 0 0 0 0 0 0
2.67% 100 100 100 100 100 100 100
5.33% 199 199 199 199 199 199 199
8.00% 299 299 299 299 299 299 299
KR4201R74504 2021-07 £450 246
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 43 43 43 42 42 41 40
-5.33% 42 41 40 39 37 35 32
-2.67% 38 35 32 28 24 19 15
0% 18 12 6 0 -6 -13 -19
2.67% -31 -38 -45 -53 -60 -67 -74
5.33% -115 -121 -126 -132 -138 -145 -151
8.00% -224 -227 -230 -233 -237 -241 -246
KR4201R74520 2021-07 24525 105
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 16 16 15 15
-5.33% 16 16 15 15 14 13 12
-2.67% 14 13 12 11 9 7 5
0% 8 5 3 0 -3 -6 -8
2.67% -11 -15 -18 -21 -25 -28 -31
5.33% -46 -49 -52 -55 -58 -61 -64
8.00% -94 -95 -97 -99 -101 -103 -105
KR4301R74270 2021-07 24275 11
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 11
-5.33% 5 5 6 6 6 6 6
-2.67% 1 1 1 2 2 2 2
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
KR4301R74304 2021-07 %430 24
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AOFEKRX300Q1H A o (FEAL-THAMH)

Mt {7tsd (M= 0 99 -99 ALY
A S7t5dH  ME 2,685 0 2,685 ZtL|

KR4108R90002-2021-09 KRX300 M &

2,679.75

2,009.81

1,339.88

—~  669.94

— 0.00 T T T ¢
ol 0.00 496.25 992.50 1,488.75 1,985.00 2,481.25 2,977.50 3,473.75 3,970.00

M -669.94

-1,339.88

-2,009.81

-2,679.75 -

72

KR41B9R70000-2021-07 FAM S ZHINEM =

5.56

4.17

2.78

—~ 139

— 0.00 T f
ol 0.00 5,787.50 11,575.00  17,362.50 _23,150.00  28,937.50  34,725.00 40,512.50  46,300.00

-2.78

-4.17
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2 A= HSEEAYSH)

s
[
Y

KR4108R90002 2021-09 KRX300 A& 215

7| =Xt HE S
74 -25.00%  -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -215 -215 -215 -215 -215 -215 -215
-5.33% -143 -143 -143 -143 -143 -143 -143
-2.67% -72 -72 -72 -72 -72 -72 -72
0% 0 0 0 0 0 0 0
2.67% 72 72 72 72 72 72 72
5.33% 143 143 143 143 143 143 143
8.00% 215 215 215 215 215 215 215
KR41B9R70000 2021-07 EASZANEM S 0

7| ZRpARO| B

74 -25.00%  -1667%  -833% 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. e EE| A0 dSH(VaR : 9% 42| +F,107|E HTHH)
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{2l CH &
Mt {7tsd (M= 0 0 0
tllgr S7t5d A 0 0 0 A9
A {7tsd  |[MdE: 1,154 0 1,154
A SI5d |ag 1,628 0 1,628 ZtQ
2. MI|A|He| &=
VNCN1-VN30 Index Future Jul21
865.63
577.09
—_ 288.54
&l
g_[ 0.00 T T T 7 T T T
or 0.00 376.25 752.50 1,128.75 1,505.00 1,881.25 2,257.50 2,633.75 3,010.00
'(l“ -288.54
-577.09
-865.63
-1,154.18 -
74
3. AlLI2|E £l XHF (X C =40 d=H) (THR[:EETER)
2.5504E+11 VN30TR Index(EUR) 130
VNCN1 VN30 Index Future Jul21 92
4. oY AHE | X|C&=Aold=M(VaR : 9% ME[F+F,10U7|F) (THR[:EETER)
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74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,859 396 1,463

CLU1-WTI CRUDE FUTURE Sep21

409.77

307.33

204.88

— 10244

— 0.00 T T T f T
ol 0.00 18.33 36.67 55.00 73.33 91.66 110.00 128.33 146.66

-102.44

-204.88

-307.33

-409.77 -

72

COU1-BRENT CRUDE FUTR Sep21

319.25

212.83

—~ 106.42

— 0.00 T T T ¢ T
ol 0.00 18.85 37.69 56.54 75.38 94.23 113.07 131.92 150.76

-106.42

-212.83

-319.25

-425.67 -



HOU1-NY Harb ULSD Fut Sep21

75.80 //
50.54 /
25.27 /
0.00 r . . r . . ,
0.00 0.54 1.08 1.61 2.15 2.69 3.23 3.76 430
-25.27 /
-50.54 /
-75.80
-101.07
7}
KR4175R70003-2021-07 S ME
296.91 \\
197.94 \
98.97 \
0.00 r . . . . . .
0.00 282.78 565.55 848.33 1,131.1 1,413.88  1,696.65  1,979.43  2,262.20
-98.97 \
-197.94 \
-296.91 \
-395.89
74
NGU21-NATURAL GAS FUTR Sep21
508.49 /
381.37 /
254.24 /
127.12 /
0.00 r . . r . . ,
0.00 0.88 1.75 2.63 3.50 438 5.25 6.13 7.00
-127.12 /
-254.24 /
-381.37
-508.49



QSU1-Low Su Gasoil G Sep21

153.03 /
102.02 /
—~ 5101 /
8 /
Er_ 0.00 ; : : : : : :
ol 0.00 152.19 304.38 45M.75 760.94 913.13 1,06531  1,217.50
M -51.01
-102.02 //
-153.03
-204.04
77
XBU1-GASOLINE RBOB FUT Sep21
210.06 /
157.54
105.03 /
—~ 5251 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.56 1.12 1.68 2.24 2.80 3.36 3.92 4.48
W4 -52.51 /
-105.03
-157.54 /
-210.06
74
3. AUE|2E 2P RHS @ AN ZY) GEEEE)
CLU1 WTI CRUDE FUTURE Sep21 33
coul BRENT CRUDE FUTR Sep21 34
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R700 2021-07 Ef{M &= 32
NGU21 NATURAL GAS FUTR Sep21 41
Qsu1 Low Su Gasoil G Sep21 16
XBU1 GASOLINE RBOB FUT Sep21 17
4. I HEO| XM HSH(VaR : 99%LHE|FF, 10U 7| F) (EH|-EHTHR])
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73.05

36.52

-36.52
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BOZ1-SOYBEAN OIL FUTR Dec21

0.00

1431

28.62 42.93 57.24 71.55

85.86
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114.

72

CTZ1-COTTON NO.2 FUTR Dec21

0.00

21.80

43.59 65.39 87.18 108.98

130.77

152.57

174.

36
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CU1-CORN FUTURE Sep21

443.55

295.70

147.85

/

0.00

.00 132.56 265.13 397.69 530.25 662.81 795.38 927.94 1,060.50

-147.85

/

-295.70

-443.55

-591.40

330.53

247.90

165.27

82.63

0.00

-82.63

-165.27

-247.90

-330.53

424.16

282.78

141.39

0.00

-141.39

-282.78

-424.16

-565.55

/

74

KCU1-COFFEE 'C' FUTURE Sep21

/

.00 39.45 78.90 118.35 157.80 197.25 236.70 276.15 315.60

/

/

72

KR4175R70003-2021-07 S ME

.
o~

.00 282.78 565.55 848.33 1,131.1 1,413.88 1,696.65 1,979.43 2,262.20




A

135.98

101.98

67.99

-67.99

-101.98

-135.98

277.22

207.91

138.61

-138.61

-207.91

-277.22

KWU1-KC HRW WHEAT FUT Sep21

/

.00 152.25

T T

304.50

456.75 609.00 761.25

T

913.50

1,065.75

T 1

1,218.00

/

/

74

SBV1-Sugar #11 (WORLD) Oct21

/

.00 4.33 8.66

12.98 17.31 21.64

25.97

30.29 34.62

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

/

.00 88.73

T T

177.45

266.18 354.90 443.63

532.35

T 1

621.08 709.80




SX1-SOYBEAN FUTURE Nov21

371.87 /
247.91 /
—~ 123.96 /
8 /
Er. 0.00 : : : : : : :
ol 0.00 317.44 634.88 95%9.75 1,587.19  1,904.63  2,222.06  2,539.50
M -123.96
-247.91 //
-371.87
-495.82
7t
WU1-WHEAT FUTURE(CBT) Sep21
250.32 /
187.74
125.16 /
— 6258 /
& /
o 00 : : : : : : :
ol 0.00 160.19 320.38 48M.75 800.94 961.13 1,121.31  1,281.50
W4 -62.58 /
-125.16
-187.74 /
-250.32
e
3. ALE|2E &R ZHF(X[CHEHUL4ZH) (TH|-EHTER)
BOZ1 SOYBEAN OIL FUTR Dec21 31
CTZ1 COTTON NO.2 FUTR Dec21 12
Ccul CORN FUTURE Sep21 47
KCU1 COFFEE 'C' FUTURE Sep21 26
KR4175R700 2021-07 E&{ M= 45
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 24
SMZ1 SOYBEAN MEAL FUTR Dec21 22
SX1 SOYBEAN FUTURE Nov21 40
WUl WHEAT FUTURE(CBT) Sep21 20
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