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ADtEQIHA R
A a3

19

=

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

546.31

409.73

273.16

136.58

0.00

109.26 218.53 327.79 437.05 546.31 655.58 764.84

874.10

-136.58

-273.16

-409.73

-546.31 -

717

KR41B9R70000-2021-07 FAS S AUINEME

56.16

42.12

28.08

14.04

0.00

6,000.00 12,000.00  18,000.00_-24,000.00 30,000.00 36,000.00 42,000.00

48,000.00

-14.04

-28.08

-42.12

-56.16 -



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 &

VGU1-EURO STOXX 50 Sep21

455.48

303.65

—~ 151.83

— 0.00
ol 0.00 1,019.00 2,038.00 3,057.00 4,076.00 5,095.00 6,114.00 7,133.00 8,152.00

-151.83

-303.65

-455.48

-607.30

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S 9

VGU1 EURO STOXX 50

!

ep21

i)

0.
!

C
=
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i

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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Tt7[AHel £l x
HCN1-HSCEI Futures Jul21
1,019.91
764.93
509.95
— 25498
ol
=|
’Lr_ 0.00
ol 0.00 2,698.25  5,396.50  8,094.75 _~10,793.00 13,491.25 16,189.50 18,887.75 21,586.00
H -254.98
-509.95
-764.93
-1,019.91

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCN1 HSCEI Futures Jul21 2

!

/I\'I
£
1E
1S
o

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

!
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AR {ItEd  |ME 0 S
M7 gtsd |8M 0 Zu
Sl {7tsd  |M=E 91 0 91| &L
A *t5H |24 0 83,726 -83,726 | ZrLY
TE7[A| "l &l x
KR41B9R70000-2021-07 S S ZIUIWEME
91.20
68.40
45.60
— 22.80
=
E‘r' 0.00 T T T J T T T 1
6r 0.00 6,000.00 12,000.00 18,000.00 24,000.00 30,000.00 36,000.00 42,000.00 48,000.00
<‘IJ -22.80
-45.60
-68.40
-91.20 -
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



21,268.13

15,951.09

10,634.06

5,317.03

0.00

-5,317.03

-10,634.06

-15,951.09

-21,268.13 -

0.

KR4301R74270-2021-07 %427.5

00

106.88

213.75

320.63

427.50

534.38

641.25

748.13

855.00

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% -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 4,503

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,704 1,690 1,670 1,645 1,615 1,580 1,540
-5.33% 1,595 1,546 1,492 1,432 1,369 1,303 1,234
-2.67% 1,179 1,092 1,005 918 830 741 653
0% 247 166 84 0 -85 -171 -258
2.67% -1,144 -1,185 -1,234 -1,288 -1,346 -1,409 -1,475
5.33% -2,761 2,774 -2,792 -2,816 -2,846 -2,880 -2,920
8.00% -4,443 -4,446 -4,450 -4,458 -4,469 4,484 -4,503
KR4301R74270 2021-07 24275 1,210

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,206 -1,206 -1,207 -1,207 -1,208 -1,209 -1,210
-5.33% -631 -634 -638 -644 -650 -657 -666
-2.67% -152 -167 -183 -199 -215 -230 -246
0% 25 18 9 0 -10 -21 -33
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Mt 27153 A 0/&e
A S e JER
A F7t5H A 10 10|22
A *t5H |24 0 86 -86| &L
BH7|AIHO| £ RE
OESXN1-C4075-EURO STOXX 50
32.31
24.23
16.15
— 8.8
&l
ar
o 0.00 : : : , : : : ]
ol 0.00 13.65 27.30 40.95 54.60 68.25 81.90 95.55 109.20
H -8.08
-16.15
-24.23
-32.31
77
OESXN1-C4100-EURO STOXX 50
12.19
9.14
6.09
— 3.5
&l
ar
— 0.00 T T T T T T T 1
ol 0.00 9.85 19.70 29.55 39.40 49.25 59.10 68.95 78.80
H -3.05
-6.09
9.14
-12.19



OESXN1-P4075-EURO STOXX 50

25.42

19.06

12.71
— 635
ol
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 11.25 22.50 33.75 45.00 56.25 67.50 78.75 90.00
M -6.35

-12.71

-19.06

-25.42 -

7t
OESXN1-P4100-EURO STOXX 50

16.21

12.16

8.11
— 405
ol
=|
‘Lr_ 0.00 : : : ‘ : : : ]
ol 0.00 13.70 27.40 41.10 54.80 68.50 82.20 95.90 109.60
H -4.05

-8.11

-12.16

-16.21 -

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= 3,715 0 3,715| &L
A 2715 |2 644 6,874 -6,231| &L
TR NELIELIEE S
KR4101R90007-2021-09 A I|200X| =M E
2,786.19
1,857.46
— 92873
&l
;—r' 0.00 T T T J T T T 1
ol 0.00 109.26 218.53 327.79 437.05 546.31 655.58 764.84 874.10
M 6873
-1,857.46
-2,786.19
-3,714.93 -
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 298

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -298 -298 -298 -298 -298 -298 -298
-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% 298 298 298 298 298 298 298
KR4201R74504 2021-07 2450 231

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 32 31 31 31 30 30
-5.33% 31 31 30 29 28 27 25
-2.67% 29 27 25 22 19 15 11
0% 15 10 5 0 -6 -11 -17
2.67% -25 -32 -39 -46 -53 -60 -66
5.33% -103 -108 -114 -120 -126 -132 -138
8.00% -209 =211 214 -218 -222 -226 -231
KR4201R74520 2021-07 =2452.5 98

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 11 11 11 11
-5.33% 11 11 11 11 10 10 9
-2.67% 11 10 9 8 7 6 4
0% 6 4 2 0 -2 -5 -7
2.67% -9 -12 -15 -18 -21 -24 -27
5.33% -41 -43 -46 -49 -52 -55 -58
8.00% -86 -88 -89 91 -93 -95 -98
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% 6 6 6 6 7 7 7
-2.67% 2 2 2 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 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 15 15
-2.67% 4 4 5 5 5 6 6

0% -1 0 0 0 0 1 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

Z &M S A (VaR : 99%MEI+FE,10Y7|E) (Bt 2H3)
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AOEKRX300Q1 8l A o (F A THHH)

o

U7|AHe| &

=E

=

KR4108R90002-2021-09 KRX300 ME

2,670.30

2,002.73

1,335.15

—_ 667.58

— 0.00 T T T J T
ol 0.00 494.50 989.00 1,483.50 1,978.00 2,472.50 2,967.00 3,461.50 3,956.00

H -667.58

-1,335.15

-2,002.73

-2,670.30 -
712

KR41B9R70000-2021-07 FAS S AUINEME

5.76

4.32

2.88

—~ 144

-]
— 0.00 T f
ol 0.00 6,000.00 12,000.00  18,000.00_.24,000.00 30,000.00 36,000.00 42,000.00 48,000.00

<M -1.44

-2.88

-4.32

-5.76 -



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% -143 -143 -143 -143 -143 -143 -143
-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% 143 143 143 143 143 143 143
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)
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AO0LEH EHVN30H A (FAES)
v (o1 0=

Mt F75H (M= 0 0 0
Al QMHEA 2% 0 0 022l
A {7tsd  |M=E 1,168 0 1,168
A S5 |2 1,624 0 1,624| & Q|
TE7|A|He| &=
VNCN1-VN30 Index Future Jul21
1,168.36
876.27
584.18
— 292.09
&l
g_r- 0.00
BF 0.00 380.95 761.90 1,142.85 1,523.80 1,904.75 2,285.70 2,666.65 3,047.60
‘HJ -292.09
-584.18
-876.27
-1,168.36
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 93
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (GE R
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of| L XA SR A B (K H-THYH)
A a3

302.52

201.68

100.84

0.00

-100.84

-201.68

-302.52

-403.36

418.61

313.96

209.31

104.65

0.00

-104.65

-209.31

-313.96

-418.61

19

=

CLU1-WTI CRUDE FUTURE Sep21

18.05 36.10 54.15 72.20 90.25 108.30 126.35

.00 144.40
714
COU1-BRENT CRUDE FUTR Sep21
.00 18.54 37.07 55.61 74.14 92.68 111.21 129.75 148.28




HOU1-NY Harb ULSD Fut Sep21

74.73

49.82

—~ 24091

T o000

A -24.91

-49.82

-74.73

-99.63

72

KR4175R70003-2021-07 2 M &

296.36 \

o~

197.58

—~ 98.79

~. —

T 000
ol 0.00

282.25 564.50 846.75 1,129.0 1,411.25 1,693.50 1,975.75 2,258.00

M -98.79

N

-197.58

-296.36

o~

-395.15

72

NGU21-NATURAL GAS FUTR Sep21

519.02

389.26

259.51

—~ 129.75

T 000

A -129.75

-259.51

-389.26

-519.02



QSU1-Low Su Gasoil G Sep21

151.38

100.92

—~ 5046

T 000

150.56

752.81

301.13 451.69 602.25

903.38

1,053.94 1,204.50

-50.46

-100.92

-151.38

-201.83 -

72

XBU1-GASOLINE RBOB FUT Sep21

206.39

154.79

103.19

—~ 51.60

— 0.00

0.

55 1.10 1.65 2.20 2.75

3.30 3.85 4.40

-51.60

-103.19

-154.79

-206.39 -

3. MLIE| 28 £YFZHFE L0 ESH)

CLU1
COu1
HOU1

WTI CRUDE FUTURE Sep21
BRENT CRUDE FUTR Sep21
NY Harb ULSD Fut Sep21

KR4175R700 2021-07 He{ME

NGU21
QSuU1
XBU1

NATURAL GAS FUTR Sep21
Low Su Gasoil G Sep21
GASOLINE RBOB FUT Sep21

o A2 (VaR : 99% A 2| FF 102 7| E)

I’_'FI
£
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o
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Of 12| ZMQIHAZ A D (1 H-THEH)
A a3

301.65

201.10

100.55

0.00

-100.55

-201.10

-301.65

-402.20

146.51

109.88

73.26

36.63

0.00

-36.63

-73.26

-109.88

-146.51

SIEES
BOZ1-SOYBEAN OIL FUTR Dec21
.00 15.01 30.02 45.02 60.03 75.04 90.05 105.05 120.06
7
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.86 43.72 65.57 87.43 109.29 131.15 153.00 174.86




—_—
el

<

CU1-CORN FUTURE Sep21

467.34

311.56

155.78

e _

0.00

-155.78

-311.56

-467.34

-623.12

340.89

255.67

170.45

85.22

0.00

-85.22

-170.45

-255.67

-340.89

564.50

423.38

282.25

141.13

0.00

-141.13

-282.25

-423.38

-564.50

.00 139.56 279.13 418.69 558.25 697.81 837.38 976.94 1,116.50

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/

T 1

.00 40.68 81.35 122.03 162.70 203.38 244.05 284.73 325.40

/
/

72

KR4175R70003-2021-07 &M E

~.

0.00 282.25 564.50 846.75 1,129.0 1,411.25 1,693.50 1,975.75 2,258.00




105.00

70.00

A -35.00
-70.00
-105.00

-139.99

KWU1-KC HRW WHEAT FUT Sep21

35.00

T T T 1

0.00
0.00

156.69 313.38 470.06 626.75 783.44 940.13 1,096.81 1,253.50

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

308.47

231.35

154.24

77.12

T T 1

0.00

0.00

4.40 8.81 13.21 17.61 22.01 26.42 30.82 35.22

-77.12

/

-154.24

/

-231.35

-308.47

72

SMZ1-SOYBEAN MEAL FUTR Dec21

210.55

140.37

70.18

T T T 1

0.00

.00

89.83 179.65 269.48 359.30 449.13 538.95 628.78 718.60

-70.18

-140.37

-210.55

-280.73



SX1-SOYBEAN FUTURE Nov21

384.59
256.40
— 128.20
3|
Er 0.00 T T T J T 1
Or 0.00 328.13 656.25 984.38 1,312.50 1,640.63 2,625.00
<‘IJ -128.20
-256.40
-384.59
-512.79 -
74
WU1-WHEAT FUTURE(CBT) Sep21
254.59
190.95
127.30
— 63.65
&
EEI‘ 0.00 T T T 7 T
BF 0.00 162.88 325.75 488.63 651.50 814.38 1,303.00
4“ -63.65
-127.30
-190.95
-254.59 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) m e RELASIEC)
BOZ1 SOYBEAN OIL FUTR Dec21 32
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 50
KCU1 COFFEE 'C' FUTURE Sep21 27
KR4175R700 2021-07 HE{ME 45
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 25
SMZ1 SOYBEAN MEAL FUTR Dec21 22
SX1 SOYBEAN FUTURE Nov21 41
WU1 WHEAT FUTURE(CBT) Sep21 20
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