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

545.56

409.17

272.78

136.39

0.00

109.11 218.23 327.34 436.45 545.56 654.68 763.79

872.90

-136.39

-272.78

-409.17

-545.56 -
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KR41B9R70000-2021-07 TS S HI|EHME

59.44

44.58

29.72

14.86

0.00

6,350.00 12,700.00  19,050.00_-25,400.00 31,750.00 38,100.00  44,450.00

50,800.00

-14.86

-29.72

-44.58

-59.44 -



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

600.94

450.71

300.47

—~ 150.24

— 0.00
ol 0.00 1,008.25 2,016.50 3,024.75 4,033.00 5,041.25 6,049.50 7,057.75 8,066.00
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HCN1-HSCEI Futures Jul21

963.09

722.32

481.55

—~ 240.77

— 0.00
ol 0.00 2,549.00 5,098.00 7,647.00 10,196.00 12,745.00 15,294.00 17,843.00 20,392.00

-240.77

-481.55

-722.32

-963.09
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Mt e e B 0 Zu
AT 27t5dH  |SM 0 g
A F75H (M= 97 0 97 | =LY
A e e B = | 0 83,726 -83,726 | ZrLY
TEZ|A| el &=
KR41B9R70000-2021-07 FMSZU/NEME
72.39
48.26
— 24.13
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 6,350.00 12,700.00 19,050.00 25,400.00 31,750.00 38,100.00 44,450.00 50,800.00
<1J -24.13
-48.26
-72.39
-96.52 -
74
KR4201R74306-2021-07 2430
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

4‘“ -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 5,017
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,071 1,071 1,071 1,071 1,071 1,071 1,071
-5.33% 1,071 1,071 1,071 1,070 1,069 1,067 1,065
-2.67% 1,017 998 978 956 934 910 886
0% 40 29 15 0 -17 -35 -55
2.67% -1,632 -1,632 -1,632 -1,633 -1,633 -1,634 -1,636
5.33% -3,325 -3,325 -3,325 -3,325 -3,325 -3,325 -3,325
8.00% -5,017 -5,017 -5,017 -5,017 -5,017 -5,017 -5,017
KR4301R74270 2021-07 24275 1,268
7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,268 -1,268 -1,268 -1,268 -1,268 -1,268 -1,268
-5.33% -689 -689 -689 -689 -689 -689 -689
-2.67% -118 -122 -125 -129 -132 -136 -140
0% 0 0 0 0 0 0 0
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OESXN1-C4075-EURO STOXX 50

13.80

10.35

6.90

— 345

o 0.00 : : : , . .
ol 0.00 5.83 11.65 17.48 23.30 29.13 34.95 40.78 46.60

-3.45

-6.90

-10.35

-13.80
712

OESXN1-C4100-EURO STOXX 50

3.16

211

—~ 105

— 0.00 T T T '
ol 0.00 3.40 6.80 10.20 13.60 17.00 20.40 23.80 27.20

W os

-2.11

-3.16




OESXN1-P4075-EURO STOXX 50

32.00
24.00
16.00
—~ 8.00
ol
i 0-00 T T T Y T T T 1
ol 0.00 14.15 28.30 42.45 56.60 70.75 84.90 99.05 113.20
<‘IJ -8.00
-16.00
-24.00
-32.00 -
e
OESXN1-P4100-EURO STOXX 50
21.26
15.95
10.63
— 5.32
ol
E,i 0.00 T T T ? T T T )
ol 0.00 17.95 35.90 53.85 71.80 89.75 107.70 125.65 143.60
<‘IJ -5.32
-10.63
-15.95
-21.26 -
I
3. AlLIZ| 9 20 B XS AN A0S ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 30
OESXN1-C4(EURO STOXX 50 1
OESXN1-C41EURO STOXX 50 0.34
OESXN1-P4C EURO STOXX 50 3
OESXN1-P41EURO STOXX 50 2
4. THEALE Q| A|H& MO A2 (VaR : 99%AE4E, 1027 F) (Ehgluatel)
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AT F7t5H =M 0 0 0| &Ly
+A tEH (M= 3,710 0 3,710 | LY
A s715# |24 644 6,874 -6,231 | &L

TH7[AEel &l x

KR4101R90007-2021-09 A A 1| 200X| =M &
3,709.83
2,782.37
1,854.91

— 927.46

&l

;—r' 0.00 T T T J T T T 1

ol 0.00 109.11 218.23 327.34 436.45 545.56 654.68 763.79 872.90

<M -927.46

-1,854.91
-2,782.37
-3,709.83 -
7%
KR4201R74504-2021-07 =450
4,725.00
3,543.75
2,362.50

— 1,181.25

&l

=|

fv 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



-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.AUE|IRE £YF=HS (H L YSY) (Gl B ey

ol
KR4101R90007 2021-09 ZAI200X| =M E 297

7| = XL HEY
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -297 -297 -297 -297 -297 -297 -297
-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% 297 297 297 297 297 297 297
KR4201R74504 2021-07 2450 230

7| = AL HE
7tA -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 0 0
0% 0 0 0 0 0 -1 -1
2.67% -13 -16 -18 -20 -22 -24 -27
5.33% -108 -108 -108 -109 -110 -1 -112
8.00% -230 -230 -230 -230 -230 -230 -230
KR4201R74520 2021-07 2452.5 92

7|Z=ApLto| HE
7tA -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% -3 -3 -4 -5 -6 -7 -8
5.33% -37 -38 -38 -39 -39 -40 -40
8.00% -92 -92 -92 -92 -92 -92 -92
KR4301R74270 2021-07 4275 13

7|Z=ApLto| HE
7tA -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% 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 =430 28

7| Z=ApLO| HE




7t -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 5 5 5 5 5

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) CHR|.E40HR)
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AOFEKRX300Q1 8l A o (F A THHH)

o

U7IAHe| &

=ES

=

KR4108R90002-2021-09 KRX300 M &

2,570.88

1,928.16

1,285.44

— 642.72

— 0.00 T T T J T
ol 0.00 494.40 988.80 1,483.20 1,977.60 2,472.00 2,966.40 3,460.80 3,955.20

A -642.72

-1,285.44

-1,928.16

-2,570.88 -
712

KR41B9R70000-2021-07 TS S HI|EHME

6.10

4.57

3.05

—~ 152

-]
— 0.00 T f
ol 0.00 6,350.00 12,700.00  19,050.00_.725,400.00 31,750.00  38,100.00  44,450.00 50,800.00

-3.05

-4.57

-6.10 -



3.AUE|IRE £YF=HS (H L YSY)

ol
KR4108R90002 2021-09 KRX300 M & 206

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -206 -206 -206 -206 -206 -206 -206
-5.33% -137 -137 -137 -137 -137 -137 -137
-2.67% -69 -69 -69 -69 -69 -69 -69
0% 0 0 0 0 0 0 0
2.67% 69 69 69 69 69 69 69
5.33% 137 137 137 137 137 137 137
8.00% 206 206 206 206 206 206 206
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 {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 1,151 0 1,151
A 27t5dH &g 1,625 0 1,625 | 22|
2. M7|A| ™| &l
VNCN1-VN30 Index Future Jul21
863.51
575.67
— 287.84
3
f_r_ 0.00
Or 0.00 375.25 750.50 1,125.75 1,501.00 1,876.25 2,251.50 2,626.75 3,002.00
4“ -287.84
-575.67
-863.51
-1,151.35
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 92
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

277
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

304.22

202.82

101.41

0.00

-101.41

-202.82

-304.22

-405.63

421.08

315.81

210.54

105.27

0.00

-105.27

-210.54

-315.81

-421.08

CLU1-WTI CRUDE FUTURE Sep21

18.15 36.29 54.44 72.58 90.73 108.87 127.02

.00 145.16
717
COU1-BRENT CRUDE FUTR Sep21
.00 18.63 37.27 55.90 74.53 93.16 111.80 130.43 149.06




COX1-BRENT CRUDE FUTR Nov21

82.40

61.80

41.20

—~ 20.60

T T 1

a_  0.00
ol 0.00

18.18 36.36 54.54 72.72 90.90 109.08 127.26 145.44

A -20.60

/

-41.20

/

-61.80

-82.40

72

HOU1-NY Harb ULSD Fut Sep21

74.14

49.43

— 2471

o 0.00
ol 0.00

A -24.71

-49.43

-74.14

-98.86

72

KR4175R70003-2021-07 &M S

455.20

341.40

227.60

—~ 113.80

T T 1

o o.00

.00

284.50 569.00 853.50 1,138.0 1,422.50 1,707.00 1,991.50 2,276.00

<A -113.80

-227.60

-341.40

-455.20



NGU21-NATURAL GAS FUTR Sep21

524.61 /

393.46 /

262.31 /
— 13115
ol
=|
L o000 : : : : : : \
ol 0.00 0.90 1.81 271 3.61 451 5.42 6.32 7.22
('IJ -131.15 /

-262.31 /

-393.46

-524.61

74
QSU1-Low Su Gasoil G Sep21

151.00 //

100.67 /
—~ 5033
ol
=|
o o000 : : : : ; ; )
ol 0.00 150.19 300.38 450.56 600.75 750.94 901.13 1,051.31  1,201.50
| 50.33 /

-100.67 /

-151.00

-201.34

7%
XBU1-GASOLINE RBOB FUT Sep21

207.83 /

155.87 /

103.92 /
—~ 5196
=
o 000 : : : : . . \
ol 0.00 0.55 1.11 1.66 221 2.76 3.32 3.87
'('IJ -51.96 /

-103.92 /

-155.87

-207.83
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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

r
do
1E
2
o

397




= 2021-07-08
= 2021-07-07

oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

393.56

295.17

196.78

98.39

0.00

-98.39

-196.78

-295.17

-393.56

146.48

109.86

73.24

36.62

0.00

-36.62

-73.24

-109.86

-146.48

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.70 29.39 58.78 73.48 88.17

.00 44.09 102.87 117.56
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.85 43.70 65.55 87.40 109.25 131.10 152.95 174.80




—_—
e

<A

CU1-CORN FUTURE Sep21

615.62

461.72

307.81

153.91

e _

0.00

-153.91

-307.81

-461.72

-615.62

309.86

232.39

154.93

77.46

0.00

-77.46

-154.93

-232.39

-309.86

625.90

469.43

312.95

156.48

0.00

-156.48

-312.95

-469.43

-625.90

.00 138.00 276.00 414.00 552.00 690.00 828.00 966.00 1,104.00

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/

T 1

.00 37.03 74.05 111.08 148.10 185.13 222.15 259.18 296.20

/
/

72

KR4175R70003-2021-07 &M S

~.

0.00 284.50 569.00 853.50 1,138.0 1,422.50 1,707.00 1,991.50 2,276.00




KWU1-KC HRW WHEAT FUT Sep21

724.80

130.19 /

97.64 /

65.09 /
— 3255
ol
=|
L o000 : : : : : : \
ol 0.00 145.94 291.88 437.81 583.75 729.69 875.63 1,021.56  1,167.50
('IJ -32.55 /

-65.09 /

-97.64

-130.19

o
SBV1-Sugar #11 (WORLD) Oct21

234.86 //

156.57 /
—~ 7829
ol
=|
o 0.0 : : : : ; ; )
ol 0.00 4.47 8.94 13M87 22.34 26.81 31.27 35.74
| -78.29 /

-156.57 /

-234.86

-313.14

)
SMZ1-SOYBEAN MEAL FUTR Dec21

283.03 /

212.27 /

141.51 /

— 7076
=
o 000 : : : : . . \
ol 0.00 90.60 181.20 271.80 362.40 453.00 543.60 634.20
'('IJ -70.76 /

-141.51 /

-212.27

-283.03




SX1-SOYBEAN FUTURE Nov21

382.14
254.76
— 127.38
3|
il: 0-00 T T T J T T T 1
Or 0.00 326.25 652.50 978.75 1,305.00 1,631.25 1,957.50 2,283.75 2,610.00
4“ -127.38
-254.76
-382.14
-509.52 -
74
WU1-WHEAT FUTURE(CBT) Sep21
244.34
183.26
122.17
— 61.09
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 156.50 313.00 469.50 626.00 782.50 939.00 1,095.50 1,252.00
4“ -61.09
-122.17
-183.26
-244.34 -
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
BOZ1 SOYBEAN OIL FUTR Dec21 31
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 49
KCU1 COFFEE 'C' FUTURE Sep21 25
KR4175R700 2021-07 HE{ME 50
KWU1 KC HRW WHEAT FUT Sep21 10
SBV1 Sugar #11 (WORLD) Oct21 25
SMZ1 SOYBEAN MEAL FUTR Dec21 23
SX1 SOYBEAN FUTURE Nov21 41
WU1 WHEAT FUTURE(CBT) Sep21 20
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