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2 2021-07-02

U7|AHe| &

19

=

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

544.63

408.47

272.31

136.16

0.00

108.93 217.85 326.78 435.70 544.63 653.55 762.48

871.40

-136.16

-272.31

-408.47

-544.63 -

717

KR41B9R70000-2021-07 FAS S AUINEME

43.26

28.84

14.42

0.00

6,162.50 12,325.00  18,487.50_.24,650.00 30,812.50 36,975.00 43,137.50

49,300.00

-14.42

-28.84

-43.26

-57.68 -



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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o

2. WI|MHEe &

=ES

=

VGU1-EURO STOXX 50 Sep21

605.56

454.17

302.78

—~ 151.39

— 0.00
ol 0.00 1,016.00 2,032.00 3,048.00 4,064.00 5,080.00 6,096.00 7,112.00 8,128.00

-151.39

-302.78

-454.17

-605.56

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 8

!

ep21
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o

=ES

=

2. WI|MHEe &

HCN1-HSCEI Futures Jul21

749.09

499.40

—~ 249.70

— 0.00
ol 0.00 2,642.75 5,285.50 7,928.25 10,571.00 13,213.75 15,856.50  18,499.25 21,142.00

-249.70

-499.40

-749.09

-998.79

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCN1 HSCEI Futures Jul21

FI\'I
£
1E
1S
o

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



SAY  2021-07-05
712 2021-07-02

AR {ItEd  |ME 0 S
M7 gtsd |8M 0 Zu
Sl {7tsd  |M=E 94 0 94 | LY
A *t5H |24 0 83,726 -83,726 | ZrLY
TE7[A| "l &l x
KR41B9R70000-2021-07 S S ZIUIWEME
93.67
70.25
46.84
— 23.42
=
E‘r' 0.00 T T T J T T T 1
6r 0.00 6,162.50 12,325.00 18,487.50 24,650.00 30,812.50 36,975.00 43,137.50 49,300.00
<‘IJ -23.42
-46.84
-70.25
-93.67 -
7tA
KR4201R74306-2021-07 2430
62,457.50
46,843.13
31,228.75
— 15,614.38
= =
&
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

H -15,614.38

-31,228.75

-46,843.13

-62,457.50



KR4301R74270-2021-07 %427.5

21,268.13
15,951.09
10,634.06
—~ 5,317.03
&
ir- 0.00 T T T 7 T T T )
ol 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
4“ -5,317.03
-10,634.06
-15,951.09
-21,268.13 -
74
3. AlL2| 2 £ X F (X Ao dI ) (SRl )
KR41B9R70000 2021-07 FME5SHMNEME 8
7|E=XHAte| HSH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8
KR4201R74306 2021-07 2430 4,562
7| BXHte| HE
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,386 1,382 1,376 1,368 1,356 1,340 1,321
-5.33% 1,344 1,320 1,290 1,255 1,216 1,173 1,128
-2.67% 1,061 995 929 861 792 723 653
0% 202 136 68 0 -69 -139 -210
2.67% -1,212 -1,240 -1,272 -1,310 -1,352 -1,397 -1,446
5.33% -2,855 -2,860 -2,868 -2,880 -2,896 -2,916 -2,939
8.00% -4,540 -4,540 -4,541 -4,543 -4,547 -4,553 -4,562
KR4301R74270 2021-07 3£427.5 1,289
7| BXHte| MBS
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,288 -1,288 -1,288 -1,288 -1,289 -1,289 -1,289
-5.33% -711 -711 -712 -714 -716 -718 722
-2.67% -183 -194 -205 217 -228 -240 -252
0% 17 12 7 0 -7 -15 -24




23

26
27

24
26
27

25

27
27

26
27
27

26
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27
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26
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27

2.67%
5.33%
8.00%
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Mt 27153 A 0/&e
A S e JER
A F7t5H A 10 10|22
=4 2715 |2 0 81 -81| ZbLY
BH7|AIHO| £ RE
OESXN1-C4075-EURO STOXX 50
26.55
19.91
13.27
— 664
&l
EL : : : , : : : ‘
ol 0.00 11.23 22.45 33.68 44.90 56.13 67.35 78.58 89.80
H -6.64
-13.27
-19.91
-26.55
7t
OESXN1-C4100-EURO STOXX 50
9.67
7.25
4.84
— 242
&l
E‘r' 0.00 T T T T T T T 1
ol 0.00 7.83 15.65 23.48 31.30 39.13 46.95 54.78 62.60
H 2.42
-4.84
7.25
-9.67



OESXN1-P4075-EURO STOXX 50

26.98

20.23

13.49
— 674
ol
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 11.95 23.90 35.85 47.80 59.75 71.70 83.65 95.60
M -6.74

-13.49

-20.23

-26.98 -

7t
OESXN1-P4100-EURO STOXX 50

17.50

13.13

8.75
—~ 438
ol
=|
‘Lr_ 0.00 : : : ‘ : : : ]
ol 0.00 14.80 29.60 44.40 59.20 74.00 88.80 103.60 118.40
H -4.38

-8.75

-13.13

-17.50 -

7+

3. MLIE| 28 £YFZHFE L0 ESH)

260105SQPX SG EURO Covered CALL STRATEGY
OESXN1-C4(EURO STOXX 50
OESXN1-C41EURO STOXX 50
OESXN1-P4CEURO STOXX 50
OESXN1-P41EURO STOXX 50

o| Z|CH &0 H4ZH(VaR : 9% E|FFE,10L7|F)

FI:I
£
1E
1S
o
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2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &L
+A A (M= 3,703 0 3,703 | LY
A 2715 |2 644 6,874 -6,231| &L
Tt7[AHel £l x
KR4101R90007-2021-09 A I|200X| =M E
3,703.45
2,777.59
1,851.73
— 92586
&l
;—r’ 0.00 T T T J T T T 1
ol 0.00 108.93 217.85 326.78 435.70 544.63 653.55 762.48 871.40
M orss6
-1,851.73
-2,777.59
-3,703.45 -
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



KR4201R74520-2021-07 E£452.5

2,149.38

1,612.03

1,074.69
—~ 537.34
ol
=|
E 0.00 ; ; ; ; ; ; .
ol 0.00 113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00
| 537.34 \

-1,074.69 \

-1,612.03 \

-2,149.38

74
KR4301R74270-2021-07 5£427.5

213.75

160.31 \

106.88 \
~ 5344
od \
=
T 000 . . ‘ y : : : ]
ol 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
<M -53.44

-106.88

-160.31

-213.75

7t
KR4301R74304-2021-07 3430

430.00

322.50 \

215.00 \
~ 10750
od
=|
L o000 : : : y : ; ; \
ol 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00
<M -107.50

-215.00

-322.50

-430.00




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

ol
KR4101R90007 2021-09 [ AL200K|+=ME 296

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -296 -296 -296 -296 -296 -296 -296
-5.33% -198 -198 -198 -198 -198 -198 -198
-2.67% -99 -99 -99 -99 -99 -99 -99
0% 0 0 0 0 0 0 0
2.67% 99 99 99 99 99 99 99
5.33% 198 198 198 198 198 198 198
8.00% 296 296 296 296 296 296 296
KR4201R74504 2021-07 2450 219

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 17 17 17 17 17 16
-5.33% 17 17 17 16 16 16 15
-2.67% 16 16 15 13 12 10 8
0% 10 7 4 0 -4 -8 -12
2.67% -22 -27 -32 -38 -43 -49 -55
5.33% -96 -100 -105 -110 -115 -120 -125
8.00% -204 -206 -208 -210 -213 -216 -219
KR4201R74520 2021-07 =2452.5 91

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 6 6 6 6 5 5 5
-2.67% 6 5 5 5 4 3 3
0% 4 3 1 0 -1 -3 -5
2.67% -7 -10 -12 -14 -17 -19 222
5.33% -37 -39 -41 -43 -46 -48 -51
8.00% -83 -84 -85 -86 -88 -90 -91
KR4301R74270 2021-07 3£427.5 13

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 13 13 13 13 13
-5.33% 7 7 7 7 7 7 7
-2.67% 2 2 2 2 2 2 3
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 3430 28

7| Z=Rpetel




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 28 28 28 28 28 28 28
-5.33% 16 16 16 16 16 16 16
-2.67% 5 5 6 6 6 6 6

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

99%ME|+FE,10%7|E)

1E
2
o

597
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SAY  2021-07-05
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AOEKRX300Q1 8l A o (F A THHH)

o

U7|AHe| &

=E

=

KR4108R90002-2021-09 KRX300 ME

2,665.71

1,999.28

1,332.86

—_ 666.43

— 0.00 T f T
ol 0.00 493.65 987.30 1,480.95 1,974.60 2,468.25 2,961.90 3,455.55 3,949.20

H -666.43

-1,332.86

-1,999.28

-2,665.71 -
712

KR41B9R70000-2021-07 FAS S AUINEME

5.92

4.44

2.96

—~ 148

-]
— 0.00 T f
ol 0.00 6,162.50 12,325.00 18,487.50_24,650.00 30,812.50 36,975.00 43,137.50  49,300.00

<M -1.48

-2.96

-4.44

-5.92 -



3. AlL2| 2% £o| R X E (X Ao A Z ) (EHe|:HHBHR)
KR4108R90002 2021-09 KRX300 M= 214

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -214 214 -214 -214 -214 -214 -214
-5.33% -142 -142 -142 -142 -142 -142 -142
-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% 142 142 142 142 142 142 142
8.00% 214 214 214 214 214 214 214
KR41B9R70000 2021-07 M5 SEHMEM = 0

7| =Xk HE
74 -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) (EHe 2 2HR)




e 2021-07-05
Q' 2021-07-02

Mt F75H (M= 0 0 0
AT 7t5dH &g 0 0 0|&te
A {7tsd  |M=E 1,188 0 1,188
A S7t5dH &g 1,622 0 1,622| & Q|
TE7|A|He| &=
VNCN1-VN30 Index Future Jul21
1,188.16
891.12
594.08
— 297.04
ol
;'ir- 0.00
BF 0.00 387.25 774.50 1,161.75 1,549.00 1,936.25 2,323.50 2,710.75 3,098.00
4“ -297.04
-594.08
-891.12
-1,188.16
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 130
VNCN1 VN30 Index Future Jul21 95
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (GE R
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712 2021-07-02

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

415.52

311.64

207.76

103.88

0.00

-103.88

-207.76

-311.64

-415.52

321.32

214.21

107.11

0.00

-107.11

-214.21

-321.32

-428.43

19

=

CLU1-WTI CRUDE FUTURE Sep21

18.58 37.17 55.75 74.33 92.91 111.50 130.08

.00 148.66
717
COU1-BRENT CRUDE FUTR Sep21
.00 18.96 37.92 56.88 75.84 94.80 113.76 132.72 151.68




COX1-BRENT CRUDE FUTR Nov21

T T 1

18.54 37.09 55.63 74.17 92.71 111.26 129.80 148.34

/

/

72

HOU1-NY Harb ULSD Fut Sep21

.00 0.54 1.08 1.62 2.16 2.70 3.24 3.78 4.32

84.04
63.03
42.02

— 2101

ol

=

L o000

ol 0.00

M -21.01
-42.02
-63.03
-84.04
101.27
75.95
50.63

—~ 2532

ol

=|

I 000

ol 0

H -25.32
-50.63
-75.95
-101.27
340.59
227.06

~ 11353

od

=|

L o000
-113.53
-227.06
-340.59
-454.12

72

KR4175R70003-2021-07 &M E

~.
o~

T T 1

2|r 0.00 283.83 567.65 851.48 1,135.3 1,419.13 1,702.95 1,986.78 2,270.60
i




NGU21-NATURAL GAS FUTR Sep21

528.05 /

396.04 /

264.03 /
— 132.01
ol
=
L o000 : : : : : \
ol 0.00 0.91 1.82 2.72 3.63 4.54 5.45 6.35 7.26
'('IJ -132.01 /

-264.03 /

-396.04

-528.05

74
QSU1-Low Su Gasoil G Sep21

152.91 //

101.94 /
—~ 5097
ol
=|
I 000 . . . : ; ; )
ol 0.00 152.06 304.13 456.19 608.25 760.31 912.38 1,064.44  1,216.50
| -50.97 /

-101.94 /

-152.91

-203.89

7%
XBU1-GASOLINE RBOB FUT Sep21

158.60 //

105.74 /
— 5287
=
T 000 ; ; ; : . . \
ol 0.00 0.56 1.13 1.69 2.25 2.81 3.38 3.94
'('“ -52.87 /

-105.74 /

-158.60

-211.47



3. ALIE| 8 £ FZHSEIHE L E=H)

CLU1 WTI CRUDE FUTURE Sep21
cout BRENT CRUDE FUTR Sep21
COX1 BRENT CRUDE FUTR Nov21
HOU1 NY Harb ULSD Fut Sep21

KR4175R700 2021-07 E{ M &

NGU21 NATURAL GAS FUTR Sep21
QSuU1 Low Su Gasoil G Sep21
XBU1 GASOLINE RBOB FUT Sep21

4, TPHAEO| XA S3U(VaR : 99%AE|FF,1027|F)

36
42
16
17

I’_T_I
£
1E
2
o



SAIY  2021-07-05

712 2021-07-02
Oa2|EANAHA S A (X H-THEH)
Ak

o

U7|AHe| &

=ES

=

A

412.07

309.05

206.03

103.02

0.00

-103.02

-206.03

-309.05

-412.07

107.94

71.96

35.98

0.00

-35.98

-71.96

-107.94

-143.92

BOZ1-SOYBEAN OIL FUTR Dec21

15.37 30.75 61.49 76.86 92.24

.00 46.12 107.61 122.98
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.48 42.95 64.43 85.90 107.38 128.85 150.33 171.80




CU1-CORN FUTURE Sep21

504.17

336.11

168.06

0.00

-168.06

-336.11

-504.17

-672.23

624.42

468.31

312.21

156.10

0.00

-156.10

-312.21

-468.31

-624.42

/

.00 150.44 300.88 451.31 601.75 752.19 902.63 1,053.06 1,203.50

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/

1

.00 39.10 78.20 117.30 156.40 195.50 234.60 273.70 312.80

/
/

72
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~.

0.00 283.83 567.65 851.48 1,135.3 1,419.13 1,702.95 1,986.78 2,270.60




KWU1-KC HRW WHEAT FUT Sep21

777.40

106.94 //

71.30 /
— 3565
ol
=
L o000 : : : : : : \
ol 0.00 159.56 319.13 478.69 638.25 797.81 957.38 1,116.94  1,276.50
! [ /

-71.30 /

-106.94

-142.59

o
SBV1-Sugar #11 (WORLD) Oct21

314.37 /

235.77 /

157.18 /
—~ 7859
ol
=|
I 000 : : : : ; ; )
ol 0.00 4.49 8.97 13.46 17.94 22.43 26.91 31.40 35.88
| -78.59 /

-157.18 /

-235.77

-314.37

)
SMZ1-SOYBEAN MEAL FUTR Dec21

303.97 /

227.98 /

151.99 /
—  75.99
=
T 000 : : : : . . \
ol 0.00 97.18 194.35 291.53 388.70 485.88 583.05 680.23
'('“ -75.99 /

-151.99 /

-227.98

-303.97



SX1-SOYBEAN FUTURE Nov21

545.57
409.18
272.79
— 136.39
3|
Er 0.00 T T T J T 1
Or 0.00 348.88 697.75 1,046.63 1,395.50 1,744.38 2,791.00
<‘IJ -136.39
-272.79
-409.18
-545.57 -
74
WU1-WHEAT FUTURE(CBT) Sep21
260.09
195.07
130.05
— 65.02
&
EEI‘ 0.00 T T T 7 T )
BF 0.00 166.38 332.75 499.13 665.50 831.88 1,331.00
4“ -65.02
-130.05
-195.07
-260.09 -
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 54
KCU1 COFFEE 'C' FUTURE Sep21 26
KR4175R700 2021-07 HE{ME 50
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 25
SMZ1 SOYBEAN MEAL FUTR Dec21 24
SX1 SOYBEAN FUTURE Nov21 44
WU1 WHEAT FUTURE(CBT) Sep21 21
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