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U7IAHe| &

19

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

543.13

407.34

271.56

135.78

0.00

108.63 217.25 325.88 434.50 543.13 651.75 760.38

869.00

-135.78

-271.56

-407.34

-543.13 -

717

KR41B9R70000-2021-07 TS S HI|EHME

58.50

43.88

29.25

14.63

0.00

6,250.00 12,500.00  18,750.00_-25,000.00 31,250.00 37,500.00 43,750.00

50,000.00

-14.63

-29.25

-43.88

-58.50 -



3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
KR4101R90007 2021-09 2 AI|200X| =M= 44

7| =R AbO| EH 5
A -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 FUSSYHEME 5

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

VGU1-EURO STOXX 50 Sep21

462.71

308.47

—~ 154.24

— 0.00
ol 0.00 1,035.25 2,070.50 3,105.75 4,141.00 5,176.25 6,211.50 7,246.75 8,282.00

-154.24

-308.47

-462.71

-616.94

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 9

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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HCM1-HSCEI Futures Jun21

738.26

492.17

—~ 246.09

— 0.00
ol 0.00 2,634.25 5,268.50 7,902.75 10,537.00 13,171.25 15,805.50 18,439.75 21,074.00

-246.09

-492.17

-738.26

-984.35

’rT_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCM1 HSCEI Futures Jun21 9

I

FI\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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M e = A 0 U
AT 27t5dH  |SM 0 g
A {7tsd  |M= 95 0 95| &Ly
A e e B = | 0 83,829 -83,829 | ZkLY{
TEZ|A| el &=
KR41B9R70000-2021-07 FMSZU/NEME
71.25
47.50
— 23.75
ol
;—r' 0.00 T T T J T T T 1
6I' 0.00 6,250.00 12,500.00 18,750.00 25,000.00 31,250.00 37,500.00 43,750.00 50,000.00
4“ -23.75
-47.50
-71.25
-95.00 -
74
KR4201R74306-2021-07 430
61,920.00
46,440.00
30,960.00
— 15,480.00
[~ =
&l
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

4‘“ -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

2
>
ol
2

KR41B9R70000 SEMEH=E

7| =XHtO| HE
7t -2500% -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 4,055

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,985 1,925 1,855 1,777 1,692 1,601 1,504
-5.33% 1,744 1,641 1,531 1,417 1,299 1,178 1,055
-2.67% 1,249 1,112 974 835 695 554 414
0% 428 286 143 0 -143 -287 -431
2.67% -714 -832 -954 -1,080 -1,209 -1,341 -1,474
5.33% -2,106 -2,185 -2,273 -2,369 -2,471 -2,580 -2,693
8.00% -3,652 -3,695 -3,749 -3,813 -3,886 -3,967 -4,055
KR4301R74270 2021-07 24275 1,273

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,244 -1,246 -1,249 -1,253 -1,258 -1,265 -1,273
-5.33% -670 -681 -694 -708 -724 -740 -758
-2.67% -196 -221 -246 -271 -296 -322 -347
0% 69 47 24 0 -24 -48 -73




2.67% 153 144 133 121 107 91 75
5.33% 166 164 162 158 153 146 138
8.00% 167 167 167 166 165 163 160

4. IPHAEO| XL &M H4FH(VaR : 99%ME|FF,10¥7|F) (EIREL L))
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FEHHESR(FA=E-1H4Y)
CHYS

M 27153 A 0|&e
A S e NER
A | A 10 10|22
A f7t5d |24 0 121 -1271 | LY
BH7|AIHO| £ RE
OESXM1-C4025-EURO STOXX 50
86.87
57.91
— 2896
&l
o o00 : : : | : : : ]
ol 0.00 33.58 67.15 100.73 134.30 167.88 201.45 235.03 268.60
H -28.96
57.91
-86.87
-115.82
7t
OESXM1-C4050-EURO STOXX 50
4.42
3.32
2.21
— 111
&l
o 500 : : ‘
ol 0.00 27.35 54.70 82.05 109.40 136.75 164.10 191.45 218.80
A 111
2.21
-3.32
-4.42



OESXM1-P4025-EURO STOXX 50

1.07
0.80
0.53
— 027
ol
?vr 0-00 T T T Y T T T 1
ol 0.00 0.33 0.65 0.98 1.30 1.63 1.95 2.28 2.60
A -0.27
-0.53
-0.80
-1.07 -
7174
OESXM1-P4050-EURO STOXX 50
0.04
0.03
0.02
— 001
&l
T 500 : : : , : : : ‘
ol 0.00 0.35 0.70 1.05 1.40 1.75 2.10 2.45 2.80
H -0.01
-0.02
-0.03
-0.04 -
74
3. AILE| QY 2o REHE @A MO 4 Y) (EFSl: et
260105SQPX SG EURO Covered CALL STRATEGY 26
OESXM1-C4(EURO STOXX 50 9
OESXM1-C4(EURO STOXX 50 0.35
OESXM1-P4(EURO STOXX 50 0.09
OESXM1-P4(EURO STOXX 50 0
4. TP M EC| XM S H(VaR : 99%LEITFE,10Y7|F) (THSIBHTER)

I
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2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT e e B = | 0 0 0| &Ly
A = A 3,802 0 3,802| &FLH
=7 uEr- e 644 6,988 -6,344| Ly
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,801.88
2,851.41
1,900.94
— 950.47
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 108.63 217.25 325.88 434.50 543.13 651.75 760.38 869.00
<‘IJ -950.47
-1,900.94
-2,851.41
-3,801.88 -
74
KR4201R74504-2021-07 =450
4,725.00
3,543.75
2,362.50
— 1,181.25
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00
< -1,181.25
-2,362.50
-3,543.75
-4,725.00



KR4201R74520-2021-07 E£452.5

2,262.50

1,696.88

1,131.25
~ 56563
od
=
E 0.00 ; ; ; ; ; ; .
ol 0.00 113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00
4 -565.63 \

-1,131.25 \

-1,696.88 \

-2,262.50

7%
KR4301R74270-2021-07 %£427.5

213.75

160.31 \

106.88 \
~ 5344
od \
=
a_ 000 : ; ‘ v : ‘ ‘ ,
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. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) bl a1y
KR4101R90007 2021-09 [ AL200K|+=ME 305

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -305 -305 -305 -305 -305 -305 -305
-5.33% -203 -203 -203 -203 -203 -203 -203
-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% 203 203 203 203 203 203 203
8.00% 305 305 305 305 305 305 305
KR4201R74504 2021-07 2450 225

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 64 63 62 59 57 53 49
-5.33% 61 58 54 50 45 39 33
-2.67% 51 45 39 32 24 16 8
0% 28 19 9 0 -10 -20 -29
2.67% -15 -26 -37 -48 -59 -70 -81
5.33% -82 -92 -103 -114 -125 -135 -146
8.00% -170 -178 -187 -196 -206 -216 -225
KR4201R74520 2021-07 2452.5 103

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 26 25 24 23 21
-5.33% 26 25 23 21 19 17 14
-2.67% 22 20 17 14 10 7 3
0% 13 9 4 0 -4 -9 -14
2.67% -6 -11 -16 -21 -26 -31 -37
5.33% -35 -40 -45 -51 -56 -61 -66
8.00% -75 -79 -84 -88 -93 -98 -103
KR4301R74270 2021-07 3£427.5 12

7| = XAt HE Y
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% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301R74304 2021-07 3430 26

7| =Rkl




7t -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 6 7 7

0% -1 -1 0 0 0 1 2

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

4, TPHAZO| XL MO 4ZH(VaR : 99%HE|FF, 102 7|F) (ECIRELE))
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AOFEKRX300Q1 8l A o (F A THHH)

o

U7IAHe| &

=ES

=

KR4108R90002-2021-09 KRX300 M &

2,062.20

1,374.80

— 687.40

— 0.00 T T T J T
ol 0.00 491.00 982.00 1,473.00 1,964.00 2,455.00 2,946.00 3,437.00 3,928.00

A -687.40

-1,374.80

-2,062.20

-2,749.60 -
712

KR41B9R70000-2021-07 TS S HI|EHME

6.00

4.50

3.00

—~ 150

-]
— 0.00 T f
ol 0.00 6,250.00 12,500.00  18,750.00_.25,000.00 31,250.00 37,500.00 43,750.00 50,000.00

-3.00

-4.50

-6.00 -



3.AUE|IRE £YF=HS (H L YSY)

ol
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 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) (EHI: Y THR)
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Mt e e B 0 0 0
AT 7t5dH &g 0 0 0&e
A = A 1,125 0 1,125
A FHEH |2 1,627 0 1,627 | %2
2. M7|A| ™| &l
VNCN1-VN30 Index Future Jul21
843.78
562.52
—~  281.26
ol
f_r_ 0.00
Or 0.00 366.75 733.50 1,100.25 1,467.00 1,833.75 2,200.50 2,567.25 2,934.00
<l“ -281.26
-562.52
-843.78
-1,125.04
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (GE R L))
2.5504E+11 VN30TR Index(EUR) 130
VNCN1 VN30 Index Future Jul21 a0
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

276
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

293.34

195.56

97.78

0.00

-97.78

-195.56

-293.34

-391.12

489.88

367.41

244.94

122.47

0.00

-122.47

-244.94

-367.41

-489.88

CLU1-WTI CRUDE FUTURE Sep21

17.51 35.02 52.52 70.03 87.54 105.05 122.55

.00 140.06
717
COU1-BRENT CRUDE FUTR Sep21
.00 18.07 36.15 54.22 72.29 90.36 108.44 126.51 144.58




HOU1-NY Harb ULSD Fut Sep21

72

KR4175R70003-2021-07 &M &

263.31 \

o~

~. —

ol 0.00 283.13 566.25 849.38 1,132.5 1,415.63 1,698.75 1,981.88 2,265.00

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

97.20
72.90
48.60

— 2430

ol

=|

L o000

ol 0.00

A -24.30
-48.60
-72.90
-97.20
175.54

= 8177

od

=

o o000

<M -87.77
-175.54
-263.31
-351.08
509.60
382.20
254.80

— 127.40

ol

=

o 000

ol 0

A -127.40
-254.80
-382.20
-509.60

.00 0.82 1.63 2.45 3.26 4.08 4.89 5.71 6.52




QSU1-Low Su Gasoil G Sep21

199.12
149.34
99.56
— 4978
ol
ir’ 0-00 T T T J T T T 1
ol 0.00 148.56 297.13 445.69 594.25 742.81 891.38 1,039.94  1,188.50
A -49.78
-99.56
-149.34
-199.12 -
7
XBU1-GASOLINE RBOB FUT Sep21
199.37
149.53
99.68
—  49.84
&l
o o00 : : : ; : : : ‘
ol 0.00 0.53 1.07 1.60 2.13 2.66 3.20 3.73 4.26
H -49.84
-99.68
-149.53
-199.37 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
CLU1 WTI CRUDE FUTURE Sep21 31
coul BRENT CRUDE FUTR Sep21 39
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R700 2021-07 He2{M= 28
NGU21 NATURAL GAS FUTR Sep21 41
QSu1 Low Su Gasoil G Sep21 16
XBU1 GASOLINE RBOB FUT Sep21 16

Z|cHE M0 4FH(VaR : 99%AME|+F,10Y7|E)

1
1S
o



= 2021-06-21
= 2021-06-18

ojaz[Z2MNUYAZ AR (XA -TH S

U7IAHe| &

<A

349.84

262.38

174.92

87.46

0.00

-87.46

-174.92

-262.38

-349.84

140.80

105.60

70.40

35.20

0.00

-35.20

-70.40

-105.60

-140.80

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

13.08 26.17 39.25 52.33 65.41 78.50

91.58 104.66

.00
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.02 42.03 63.05 84.06 105.08 126.09 147.11 168.12




—_—
e

<A

CU1-CORN FUTURE Sep21

458.95

305.96

152.98

/

T 1

0.00

.00 137.13 274.25 411.38 548.50 685.63 822.75 959.88 1,097.00

-152.98

/

-305.96

/

-458.95

-611.93

238.03

158.69

79.34

0.00

-79.34

-158.69

-238.03

-317.38

566.25

424.69

283.13

141.56

0.00

-141.56

-283.13

-424.69

-566.25

712

KCU1-COFFEE 'C' FUTURE Sep21

0.00 283.13 566.25 849.38 1,132.5 1,415.63 1,698.75 1,981.88 2,265.00

.00 37.90 75.80 113.70 151.60 189.50 227.40 265.30 303.20

72

KR4175R70003-2021-07 &M S

~.

1




KWU1-KC HRW WHEAT FUT Sep21

738.80

132.63 /

99.47 /

66.31 /
— 3316
ol
=|
L o000 : : : : : : \
ol 0.00 148.56 297.13 44569 594.25 742.81 891.38 1,039.94  1,188.50
('IJ -33.16 /

-66.31 /

-99.47

-132.63

o
SBV1-Sugar #11 (WORLD) Oct21

292.51 /

219.38 /

146.25 /
— 7313
ol
=|
o 0.0 : : : : ; ; )
ol 0.00 4.18 8.36 12%71 20.89 25.07 29.24 33.42
| 73.13 /

-146.25 /

-219.38

-292.51

)
SMZ1-SOYBEAN MEAL FUTR Dec21

288.67 /

216.50 /

144.33 /

— 7217
=
o 000 : : : : . . \
ol 0.00 92.35 184.70 277.05 369.40 461.75 554.10 646.45
'('IJ 7217 /

-144.33 /

-216.50

-288.67




SX1-SOYBEAN FUTURE Nov21

489.00
366.75
244.50
— 122.25
3|
il: 0-00 T T T J T T T 1
Or 0.00 313.19 626.38 939.56 1,252.75 1,565.94 1,879.13 2,192.31 2,505.50
4“ -122.25
-244.50
-366.75
-489.00 -
74
WU1-WHEAT FUTURE(CBT) Sep21
188.39
125.59
— 62.80
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 160.75 321.50 482.25 643.00 803.75 964.50 1,125.25 1,286.00
4“ -62.80
-125.59
-188.39
-251.19 -~
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
BOZ1 SOYBEAN OIL FUTR Dec21 28
CTZ1 COTTON NO.2 FUTR Dec21 11
CU1 CORN FUTURE Sep21 49
KCU1 COFFEE 'C' FUTURE Sep21 25
KR4175R700 2021-07 HE{ME 45
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 23
SMZ1 SOYBEAN MEAL FUTR Dec21 23
SX1 SOYBEAN FUTURE Nov21 39
WU1 WHEAT FUTURE(CBT) Sep21 20
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