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

758.89

569.17

379.44

189.72

0.00

108.41 216.83 325.24 433.65 542.06 650.48 758.89

867.30

-189.72

-379.44

-569.17

-758.89 -

717

KR41B9R80009-2021-08 TS JHINEHME

59.67

44.75

29.84

14.92

0.00

6,375.00 12,750.00  19,125.00_-25,500.00 31,875.00 38,250.00  44,625.00

51,000.00

-14.92

-29.84

-44.75

-59.67 -



3. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101R90007 2021-09 [ AL200K|+=ME 61

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -61 61 -61 61 -61 -61 -61
-5.33% -40 -40 -40 -40 -40 -40 -40
-2.67% -20 -20 -20 -20 -20 -20 -20
0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 40 40 40 40 40 40 40
8.00% 61 61 61 61 61 61 61
KR41B9R80009 2021-08 FUSSYHEME 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. IPEEES| XL &MY FH(VaR : 99%HE|TFE,10U7|F) (G EE))
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=

VGU1-EURO STOXX 50 Sep21

607.93

455.95

303.96

—~ 151.98

— 0.00
ol 0.00 1,020.13 2,040.25 3,060.38 4,080.50 5,100.63 6,120.75 7,140.88 8,161.00

-151.98

-303.96

-455.95

-607.93
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VGU1 EURO STOXX 50 Sep21 9
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o

2. WI|MHe| &
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=

HCN1-HSCEI Futures Jul21

713.30

475.53

— 237.77

— 0.00

0.00 2,519.25 5,038.50 7,557.75 10,077.00 12,596.25 15,115.50 17,634.75

20,154.00

-237.77

-475.53

-713.30

-951.07

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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KR4201R84321-2021-08 &5432.5

58,928.13

44,196.09

29,464.06

14,732.03

0.00

0.

00

108.13 216.25 324.38 432.50 540.63 648.75 756.88

865.00

-14,732.03

-29,464.06

-44,196.09

-58,928.13

717

KR4201R84354-2021-08 435

4,241.25

3,180.94

2,120.63

1,060.31

0.00
0.

00

108.75 217.50 326.25 435.00 543.75 652.50 761.25

870.00

-1,060.31

-2,120.63

-3,180.94

-4,241.25



26,923.13

20,192.34

13,461.56

-13,461.56

-20,192.34

-26,923.13 -

6,730.78

0.00

-6,730.78

KR4301R84329-2021-08 %432.5

0.00

108.13

216.25

324.38

432.50

540.63

648.75

756.88

865.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201R84321 2021-08 E432.5 3,647

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,732 1,675 1,607 1,531 1,446 1,355 1,259
-5.33% 1,531 1,432 1,327 1,215 1,099 979 856
-2.67% 1,125 990 853 714 574 434 292
0% 448 299 149 0 -149 -298 -448
2.67% -517 -652 -791 -931 -1,073 -1,217 -1,361
5.33% -1,727 -1,831 -1,941 -2,058 -2,180 -2,306 -2/435
8.00% -3,112 -3,179 -3,256 -3,343 -3,438 -3,540 -3,647
KR4201R84354 2021-08 E435 254

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 114 110 106 101 95 89 83
-5.33% 102 95 88 81 73 65 56
-2.67% 76 67 57 48 38 28 18
0% 32 21 11 0 -11 -21 -32
2.67% -33 -43 -53 -63 -74 -84 -95
5.33% -116 -124 -132 -141 -150 -160 -169
8.00% -212 -218 -224 -231 -238 -246 -254
KR4301R84329 2021-08 4325 1,759

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,742 -1,743 -1,744 -1,746 -1,749 -1,753 -1,759
-5.33% -1,030 -1,036 -1,044 -1,054 -1,066 -1,079 -1,094
-2.67% -374 -395 -419 -443 -469 -496 -523
0% 97 65 33 0 -33 -65 -98
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OESXN1-C4075-EURO STOXX 50

17.94

13.46

8.97

— 449

— 0.00 T T T ; T T
ol 0.00 7.53 15.05 22.58 30.10 37.63 45.15 52.68 60.20

-4.49

-8.97

-13.46

-17.94
712

OESXN1-C4100-EURO STOXX 50

3.46

231

—~ 115

— 0.00 T T T '
ol 0.00 3.70 7.40 11.10 14.80 18.50 22.20 25.90 29.60

q

-2.31

-3.46




7.42

5.56

3.71

— 0.00

-1.85

-3.71

-5.56

-7.42 -

6.61

4.96

331

—~ 165

OESXN1-P4075-EURO STOXX 50

.00 3.70 7.40 11.10 14.80 18.50 29.60
I
OESXN1-P4100-EURO STOXX 50
.00 6.10 12.20 18.30 24.40 30.50 48.80

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
£
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o



SAY  2021-07-15
712 2021-07-14

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

r=

-

e

oo | rx | oo | rx
r% | Mo | rx | Mo

0|0z |03 | oA

r=
22|

[

433 6,814 -6,381

o

U7IAHe| &

=S

d

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

3,577.61

2,683.21

1,788.81

—  894.40

— 0.00 T T T f
ol 0.00 108.41 216.83 325.24 433.65 542.06 650.48 758.89 867.30

A -894.40

-1,788.81

-2,683.21

-3,577.61 -
71

KR4201R84529-2021-08 &452.5

2,036.25

1,527.19

1,018.13

—_ 509.06

-]
— 0.00 T T T '
ol 0.00 113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00

<‘IJ -509.06

-1,018.13

-1,527.19

-2,036.25



KR4201R84552-2021-08 =455

4,777.50
3,583.13
2,388.75
—~ 1,194.38
ol
;ir- 0.00 T T T 5 T T T
ol 0.00 113.75 227.50 341.25 455.00 568.75 682.50 796.25 910.00
<“ -1,194.38
-2,388.75
-3,583.13
-4,777.50
713
KR4301R84329-2021-08 3432.5
432.50 -+
324.38
216.25
—~ 108.13
ol
?—r' 0.00 T T T T T T T 1
ol 0.00 108.13 216.25 324.38 432.50 540.63 648.75 756.88 865.00
<‘IJ -108.13
-216.25
-324.38
-432.50
73
3. AlLIZ|S S 20T RHE (A THA L0 4 ) Chel: it )
KR4101R90007 2021-09 LA I200X| =M= 286
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -286 -286 -286 -286 -286 -286 -286
-5.33% -191 -191 -191 -191 -191 -191 -191
-2.67% -95 -95 -95 -95 -95 -95 -95
0% 0 0 0 0 0 0 0
2.67% 95 95 95 95 95 95 95
5.33% 191 191 191 191 191 191 191
8.00% 286 286 286 286 286 286 286
KR4201R84529 2021-08 =452.5 91

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 25 24 23 21 19
-5.33% 25 24 22 20 18 15 12
-2.67% 21 18 16 12 9 6 2

0% 12 8 4 0 -4 -9 -13
2.67% -4 -9 -14 -19 -24 -29 -34
5.33% -29 -34 -39 -44 -49 -55 -60
8.00% -63 -67 -72 77 -81 -86 -91

KR4201R84552 2021-08 2455 204
7|=xf 0| HEH

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 54 52 50 47 44 40
-5.33% 52 50 46 42 37 32 26
-2.67% 45 39 33 27 19 11 3

0% 27 18 9 0 -10 -20 -30
2.67% -7 -18 -29 -40 -52 -64 -75
5.33% -60 -73 -85 -97 -109 -121 -133
8.00% -135 -146 -157 -169 -180 -192 -204

KR4301R84329 2021-08 %4325 28
7|=Rf o] H S

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% 17 17 17 17 17 17 18
-2.67% 6 6 7 7 8 8 8

0% -2 -1 -1 0 1 1 2
2.67% -5 -5 -4 -4 -3 -3 -3
5.33% -6 -6 -6 -5 -5 -5 -5
8.00% -6 -6 -6 -6 -6 -6 -6

4, TP MEO| X|C &M 4ZH(VaR : 99%AEIFF,10Y7|F) (EtSl-2THR)
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712 2021-07-14
ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

1,917.05
1,278.03
— 639.02
ol
EE 0.00
ol 0.00 491.55 983.10 1,474.65 1,966.20 2,457.75 2,949.30 3,440.85 3,932.40
<‘IJ -639.02
-1,278.03
-1,917.05
-2,556.06
712
3. ALt 2 FXHERIHA M0 AT ) SR
KR4108R90002 2021-09 KRX300 M= 205
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -205 -205 -205 -205 -205 -205 -205
-5.33% -136 -136 -136 -136 -136 -136 -136
-2.67% -68 -68 -68 -68 -68 -68 -68
0% 0 0 0 0 0 0 0
2.67% 68 68 68 68 68 68 68
5.33% 136 136 136 136 136 136 136
8.00% 205 205 205 205 205 205 205




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



SAY  2021-07-15
712 2021-07-14

Mt e e B 0 0 0
Al QMHEA 2% 0 0 0=l
A = A 1,131 0 1,131
A 27t5dH &g 1,635 0 1,635 |22
2. M7|A| ™| &l
VNCN1-VN30 Index Future Jul21
1,131.19
848.39
565.60
— 282.80
3
f_r_ 0.00
Or 0.00 361.73 723.45 1,085.18 1,446.90 1,808.63 2,170.35 2,532.08 2,893.80
<‘IJ -282.80
-565.60
-848.39
-1,131.19
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 131
VNCN1 VN30 Index Future Jul21 a0
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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CLU1-WTI CRUDE FUTURE Sep21

417.88

31341

208.94

—~ 104.47

o 0.00 : : ; .
ol 0.00 18.67 37.35 56.02 74.69 93.36 112.04 130.71 149.38

-104.47

-208.94

-313.41

-417.88 -
717

COX1-BRENT CRUDE FUTR Nov21

515.22

386.41

257.61

—~ 128.80

— 0.00 T T f T
ol 0.00 18.73 37.47 56.20 74.93 93.66 112.40 131.13 149.86

<A

-128.80

-257.61

-386.41

-515.22 -



HOU1-NY Harb ULSD Fut Sep21

102.68

77.01

51.34

25.67

0.00

0.00

-25.67

-51.34

-77.01

-102.68

712

KR4175R70003-2021-07 &M &

459.20

344.40

229.60

114.80

0.00

-114.80

-229.60

-344.40

-459.20

536.01

402.00

268.00

134.00

0.00

~. —

.00

287.00 574.00 861.00 1,148.0 1,435.00 1,722.00 2,009.00 2,296.00

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

0.00

-134.00

-268.00

-402.00

-536.01




QSU1-Low Su Gasoil G Sep21

206.00

154.50

103.00

—~ 51.50

T 000

153.56

767.81

307.13 460.69 614.25

921.38

1,074.94 1,228.50

-51.50

-103.00

-154.50

-206.00 -

72

XBU1-GASOLINE RBOB FUT Sep21

216.34

162.26

108.17

—~ 54.09

— 0.00

0.

58 1.15 1.73 2.30 2.88

3.45 4.03 4.60

-54.09

-108.17

-162.26

-216.34 -

3. MLIE| 28 £YFZHFE L0 ESH)

CLU1
COXx1
HOU1

WTI CRUDE FUTURE Sep21
BRENT CRUDE FUTR Nov21
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
)
iz
2
[0

407
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oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

383.18

287.38

191.59

95.79

0.00

-95.79

-191.59

-287.38

-383.18

111.24

74.16

37.08

0.00

-37.08

-74.16

-111.24

-148.32

o

=S

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.87

31.74 63.48 79.35 95.22

.00 47.61 111.09 126.96
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.12 44.23 66.35 88.46 110.58 132.69 154.81 176.92




CU1-CORN FUTURE Sep21

391.61
261.07

— 130.54

ol

=|

L o000

ol 0

A -130.54
-261.07
-391.61
522.15
318.64
238.98
159.32

— 7966

ol

=|

o o000

ol 0

H -79.66
-159.32
-238.98
-318.64
631.40
473.55
315.70

~ 157.85

od

=|

o o.00

ol

<M -157.85
-315.70
-473.55
-631.40

/

.00 137.81 275.63 413.44 551.25 689.06 826.88 964.69 1,102.50

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/

1

.00 38.06 76.13 114.19 152.25 190.31 228.38 266.44 304.50

/
/

72

KR4175R70003-2021-07 &M S

~.

0.00 287.00 574.00 861.00 1,148.0 1,435.00 1,722.00 2,009.00 2,296.00




KWU1-KC HRW WHEAT FUT Sep21

102.38 /
68.26 /
34.13 /
0.00 T T T T T T 1
0.00 152.94 305.88 458.81 611.75 764.69 917.63 1,070.56 1,223.50
-34.13 /
-68.26 /

-102.38

-136.51
712

SBV1-Sugar #11 (WORLD) Oct21

69.41 /
0.00 T T T T T T ,
0.00 4.27 8.54 12.81 17.08 21.35 25.62 29.89 34.16
-69.41 /
-138.82 /

72

SMZ1-SOYBEAN MEAL FUTR Dec21

240.80 /
180.60 /
120.40 /
—~ 60.20 /
S— 0-00 T T T T T T 1
0.00 90.00 180.00 270.00 360.00 450.00 540.00 630.00 720.00
'('IJ -60.20 /
-120.40 /

-180.60

-240.80



SX1-SOYBEAN FUTURE Nov21

339.42
226.28
— 113.14
3|
il: 0-00 T T T J T T T 1
Or 0.00 337.94 675.88 1,013.81 1,351.75 1,689.69 2,027.63 2,365.56 2,703.50
4“ -113.14
-226.28
-339.42
-452.56 -
74
WU1-WHEAT FUTURE(CBT) Sep21
185.45
123.63
— 61.82
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 158.44 316.88 475.31 633.75 792.19 950.63 1,109.06 1,267.50
4“ -61.82
-123.63
-185.45
-247.27 -
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 42
KCU1 COFFEE 'C' FUTURE Sep21 25
KR4175R700 2021-07 HE{ME 51
KWU1 KC HRW WHEAT FUT Sep21 11
SBV1 Sugar #11 (WORLD) Oct21 22
SMZ1 SOYBEAN MEAL FUTR Dec21 19
SX1 SOYBEAN FUTURE Nov21 36
WU1 WHEAT FUTURE(CBT) Sep21 20
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