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ADtEQIHA R
A a3

19

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

548.94

411.70

274.47

137.23

0.00

109.79 219.58 329.36 439.15 548.94 658.73 768.51

878.30

-137.23

-274.47

-411.70

-548.94 -

717

KR41B9R70000-2021-07 TS S HI|EHME

45.81

30.54

15.27

0.00

6,525.00 13,050.00  19,575.00_-26,100.00 32,625.00 39,150.00 45,675.00

52,200.00

-15.27

-30.54

-45.81

-61.07 -



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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VGU1-EURO STOXX 50 Sep21

455.65

303.76

—~ 151.88

— 0.00
ol 0.00 1,019.38 2,038.75 3,058.13 4,077.50 5,096.88 6,116.25 7,135.63 8,155.00

-151.88

-303.76

-455.65

-607.53

’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)

I
—



2021-07-07
712 2021-07-06

o

2. WI|MHe| &

=S

=

HCN1-HSCEI Futures Jul21

725.03

483.35

—~ 241.68

— 0.00

0.00 2,557.50 5,115.00 7,672.50 10,230.00 12,787.50  15,345.00 17,902.50

20,460.00

-241.68

-483.35

-725.03

-966.70

3. MLIE| 28 £FZHFE L0 =)

HCN1 HSCEI Futures Jul21

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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Mt e = A 0 U
A 7/t5d & 0 KLY
A = A 99 0 99| &Ly
A e e B = | 0 83,726 -83,726 | ZrLY
TEZ|A| el &=
KR41B9R70000-2021-07 FMSZU/NEME
99.18
74.39
49.59
— 24.80
2
;—r' 0.00 T T T J T T T 1
SI' 0.00 6,525.00 13,050.00 19,575.00 26,100.00 32,625.00 39,150.00 45,675.00 52,200.00
4“ -24.80
-49.59
-74.39
-99.18 -
74
KR4201R74306-2021-07 =430
62,457.50
46,843.13
31,228.75
— 15,614.38
[~ =
&l
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

<‘IJ -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
ol
;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
'HJ -5,317.03
-10,634.06
-15,951.09
-21,268.13 -
74
3. AlLt2|E ol XHF (XA HSH) (T HHTt2)
KR41B9R70000 2021-07 FME5SHINEM = 8
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 5,014
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,469 1,469 1,469 1,469 1,468 1,467 1,465
-5.33% 1,464 1,459 1,452 1,442 1,430 1,415 1,398
-2.67% 1,232 1,192 1,152 1,111 1,070 1,029 988
0% 60 43 23 0 -25 -52 -81
2.67% -1,610 -1,611 -1,612 -1,614 -1,617 -1,622 -1,628
5.33% -3,312 -3,312 -3,312 -3,312 -3,312 -3,312 -3,313
8.00% -5,014 -5,014 -5,014 -5,014 -5,014 -5,014 -5,014
KR4301R74270 2021-07 24275 1,153
7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,153 -1,153 -1,153 -1,153 -1,153 -1,153 -1,153
-5.33% -570 -570 -570 -570 -570 -570 -571
-2.67% -53 -59 -66 -72 -79 -86 -92
0% 0 0 0 0 0 0 -1
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OESXN1-C4075-EURO STOXX 50

26.36

19.77

13.18

—~ 6.59

— 0.00 T T T ; T T
ol 0.00 11.15 22.30 33.45 44.60 55.75 66.90 78.05 89.20

-6.59

-13.18

-19.77

-26.36
712

OESXN1-C4100-EURO STOXX 50

9.18

6.88

4.59

— 2.29

— 0.00 T T T '
ol 0.00 7.43 14.85 22.28 29.70 37.13 44.55 51.98 59.40

W 52

-4.59

-6.88

-9.18



OESXN1-P4075-EURO STOXX 50

18.56

13.92

9.28
— 464
ol
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 8.23 16.45 24.68 32.90 41.13 49.35 57.58 65.80
A -4.64

9.28

-13.92

-18.56 -

7t
OESXN1-P4100-EURO STOXX 50

12.74

9.55

6.37
—~ 3.8
ol
=
’.’.r. 0.00 : : : ‘ : : : J
ol 0.00 10.78 21.55 32.33 43.10 53.88 64.65 75.43 86.20
H 3.18

-6.37

-9.55

-12.74 -

7t

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

MR {ItEd  |ME 0 0 08t
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,733 0 3,733| &k LY
A e e B = | 644 6,874 -6,231| &Ly
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,732.78
2,799.58
1,866.39
— 933.19
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 109.79 219.58 329.36 439.15 548.94 658.73 768.51 878.30
<‘IJ -933.19
-1,866.39
-2,799.58
-3,732.78 -
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



-1,074.69

-1,612.03

—_—

<A

KR4201R74520-2021-07 E£452.5

2,149.38

1,612.03

1,074.69

537.34

1

0.00
0.

00

113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00

-537.34

.

~

-2,149.38

72

KR4301R74270-2021-07 3£427.5

213.75

160.31

106.88

53.44

0.00

T T T T

106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

-53.44

-106.88

-160.31

-213.75

72

KR4301R74304-2021-07 X430

430.00

322.50

215.00

107.50

T T T 1

0.00

T T T T

107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

-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 299

7| =R AbO| EH 5
A -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 2450 254

7| ZRHAto| 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 6 6 6
-2.67% 6 6 6 6 5 5 5
0% 4 3 1 0 -2 -4 -5
2.67% -30 -33 -36 -39 -42 -46 -49
5.33% -131 -132 -132 -134 -135 -136 -138
8.00% -253 -253 -253 -253 -253 -253 -254
KR4201R74520 2021-07 2452.5 104

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1
0% 1 1 0 0 -1 -1 -2
2.67% 9 -10 -12 -13 -14 -16 -17
5.33% -49 -50 -50 -51 -52 -53 -54
8.00% -104 -104 -104 -104 -104 -104 -104
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% 6 6 6 6 6 6 6
-2.67% 1 1 1 1 1 1 1
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| = XAt HE Y




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% 14 14 14 14 14 14 14
-2.67% 3 3 3 3 3 3 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

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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AOFEKRX300Q1 8l A o (F A THHH)

o

U7IAHe| &

=ES

=

KR4108R90002-2021-09 KRX300 M &

2,691.09

2,018.32

1,345.55

— 672.77

— 0.00 T T T J T
ol 0.00 498.35 996.70 1,495.05 1,993.40 2,491.75 2,990.10 3,488.45 3,986.80

A -672.77

-1,345.55

-2,018.32

-2,691.09 -
712

KR41B9R70000-2021-07 TS S HI|EHME

6.26

4.70

3.13

—~ 157

-]
— 0.00 T f
ol 0.00 6,525.00 13,050.00 19,575.00_.26,100.00 32,625.00 39,150.00 45,675.00 52,200.00

-3.13

-4.70

-6.26 -



3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
KR4108R90002 2021-09 KRX300 M & 215

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 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 FUSSYHEME 1

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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Mt e e B 0 0 0
Al QMHEA 2% 0 0 0=l
A = A 1,202 0 1,202
A FHEH |2 1,622 0 1,622 | %2
2. M7|A| ™| &l
VNCN1-VN30 Index Future Jul21
901.87
601.25
— 300.62
3
f_r_ 0.00
Or 0.00 392.00 784.00 1,176.00 1,568.00 1,960.00 2,352.00 2,744.00 3,136.00
<l“ -300.62
-601.25
-901.87
-1,202.49
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 96
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

415.58

311.68

207.79

103.89

0.00

-103.89

-207.79

-311.68

-415.58

326.78

217.85

108.93

0.00

-108.93

-217.85

-326.78

-435.70

CLU1-WTI CRUDE FUTURE Sep21

18.59 37.18 55.77 74.36 92.95 111.54 130.13

.00 148.72
717
COU1-BRENT CRUDE FUTR Sep21
.00 19.29 38.58 57.87 77.16 96.45 115.74 135.03 154.32




COX1-BRENT CRUDE FUTR Nov21

T T T 1

18.83 37.65 56.48 75.30 94.13 112.95 131.78 150.60

/

/

72

HOU1-NY Harb ULSD Fut Sep21

72

KR4175R70003-2021-07 &M S

T T 1

282.50 565.00 847.50 1,130.0 1,412.50 1,695.00 1,977.50 2,260.00

63.99
42.66

— 2133

ol

=|

L o000

ol 0.00

A -21.33
-42.66
-63.99
-85.31
102.37
76.78
51.19

—  25.59

ol

=|

o o000

ol 0.00

H -25.59
-51.19
-76.78
-102.37
452.00
339.00
226.00

~ 113.00

od

=|

L o000

ol 0.00

<M -113.00
-226.00
-339.00
-452.00




NGU21-NATURAL GAS FUTR Sep21

533.15 /

399.86 /

266.57 /
— 13329
ol
=|
L o000 ; ; ; ; ; ; \
ol 0.00 0.92 1.84 2.75 3.67 4.59 5.51 6.42 7.34
('IJ -133.29 /

-266.57 /

-399.86

-533.15

x|
QSU1-Low Su Gasoil G Sep21

206.92 /

155.19 /

103.46 /
—~ 5173
ol
=|
o o000 . . . . i i ]
ol 0.00 154.31 308.63 462.94 617.25 771.56 925.88 1,080.19  1,234.50
| 51.73 /

-103.46 /

-155.19

-206.92

74
XBU1-GASOLINE RBOB FUT Sep21

160.83 //

107.22 /
—~ 5361
=
o 000 ; ; ; ; ; ; \
ol 0.00 0.57 1.14 1.71/;8 2.85 3.42 3.99
'('IJ -53.61 /

-107.22 /

-160.83

-214.44



3.AUE|IRE £YF=HS (H L YSY)

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)
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17
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e 2021-07-07
Q' 2021-07-06

oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

417.43

313.08

208.72

104.36

0.00

-104.36

-208.72

-313.08

-417.43

145.73

109.30

72.87

36.43

0.00

-36.43

-72.87

-109.30

-145.73

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.57 31.14 62.28 77.85 93.42

.00 46.71 108.99 124.56
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.74 43.49 65.23 86.97 108.71 130.46 152.20 173.94




—_—
e

<A

CU1-CORN FUTURE Sep21

661.19

495.89

330.60

165.30

/

T 1

0.00

.00 148.00 296.00 444.00 592.00 740.00 888.00 1,036.00 1,184.00

-165.30

/

-330.60

/

-495.89

-661.19

240.35

160.23

80.12

0.00

-80.12

-160.23

-240.35

-320.47

621.50

466.13

310.75

155.38

0.00

-155.38

-310.75

-466.13

-621.50

712

KCU1-COFFEE 'C' FUTURE Sep21

.00 38.26 76.53 114.79 153.05 191.31 229.58 267.84 306.10

72

KR4175R70003-2021-07 &M S

~.

0.00 282.50 565.00 847.50 1,130.0 1,412.50 1,695.00 1,977.50 2,260.00




KWU1-KC HRW WHEAT FUT Sep21

776.60

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

o
SBV1-Sugar #11 (WORLD) Oct21

318.04 /

238.53 /

159.02 /
—~ 7951
ol
=|
o 0.0 : : : : ; ; )
ol 0.00 454 9.08 13%15 22.69 27.23 31.76 36.30
| -79.51 /

-159.02 /

-238.53

-318.04

)
SMZ1-SOYBEAN MEAL FUTR Dec21

303.64 /

227.73 /

151.82 /
— 7591
=
o 000 : : : : . . \
ol 0.00 97.08 194.15 291.23 388.30 485.38 582.45 679.53
4l 75.91 /

-151.82 /

-227.73

-303.64



SX1-SOYBEAN FUTURE Nov21

546.96
410.22
273.48
— 136.74
3|
il: 0-00 T T T J T T T 1
Or 0.00 349.75 699.50 1,049.25 1,399.00 1,748.75 2,098.50 2,448.25 2,798.00
4“ -136.74
-273.48
-410.22
-546.96 -
74
WU1-WHEAT FUTURE(CBT) Sep21
191.31
127.54
— 63.77
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 163.19 326.38 489.56 652.75 815.94 979.13 1,142.31 1,305.50
4“ -63.77
-127.54
-191.31
-255.07 -
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
BOZ1 SOYBEAN OIL FUTR Dec21 33
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 53
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 20
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