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

744.89

558.67

372.44

186.22

0.00

106.41 212.83 319.24 425.65 532.06 638.48 744.89

851.30

-186.22

-372.44

-558.67

-744.89 -

717

KR41B9R80009-2021-08 TS JHINEHME

56.86

42.65

28.43

14.22

0.00

6,075.00 12,150.00  18,225.00_.-24,300.00 30,375.00 36,450.00 42,525.00

48,600.00

-14.22

-28.43

-42.65

-56.86 -



3. AlL2| % £o| X E (X Ao AZ ) (EHl: = THR)
KR4101R90007 2021-09 [ AL200K|+=ME 60

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -60 -60 -60 -60 -60 -60 -60
-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% 60 60 60 60 60 60 60
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. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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2. WI|MHe| &

=S

=

VGU1-EURO STOXX 50 Sep21

588.33

441.24

294.16

—~ 147.08

— 0.00
ol 0.00 987.38 1,974.75 2,962.13 3,949.50 4,936.88 5,924.25 6,911.63 7,899.00

-147.08

-294.16

-441.24

-588.33

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 7

!
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£
1E
1S
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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KoLt A B (A nHY H)
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U7IAHe| &

19

HCN1-HSCEI Futures Jul21

697.11

464.74

232.37

0.00

.00

2,463.75 4,927.50 7,391.25 9,855.00 12,318.75 14,782.50 17,246.25 19,710.00

-232.37

-464.74

-697.11

-929.47 -

71

HCQ1-HSCEI Futures Aug21

72.83

54.62

36.41

18.21

0.00

.00

2,460.00 4,920.00 7,380.00 9,840.00 12,300.00 14,760.00 17,220.00  19,680.00

-18.21

-36.41

-54.62

-72.83




3. ALYz

B oA
El_o_l

HCN1
HCQ1

CES

HEEE o E=A)

HSCEI Futures Jul21
HSCEI Futures Aug21

o A=l (VaR : 99% A E|FF, 102 7| F)

FI\'I
£
£
2
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HHEER (FAEE-THY)
A a3

o

d

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



26,166.25

19,624.69

13,083.13

-13,083.13

-19,624.69

-26,166.25 -

6,541.56

0.00

-6,541.56

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 3,264

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,119 1,098 1,068 1,030 984 932 873
-5.33% 1,041 989 928 859 783 701 615
-2.67% 827 734 636 533 427 318 206
0% 376 252 126 0 -127 -254 -381
2.67% -382 -512 -641 -771 -901 -1,032 -1,162
5.33% -1,445 -1,551 -1,661 -1,774 -1,891 -2,010 -2,130
8.00% -2,741 -2,810 -2,888 -2,974 -3,066 -3,163 -3,264
KR4201R84354 2021-08 E435 225

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 71 70 68 66 63 60 56
-5.33% 67 64 60 55 50 45 39
-2.67% 54 48 42 35 28 20 12
0% 26 18 9 0 -9 -18 -27
2.67% -23 -33 -42 -51 -61 -70 -80
5.33% -95 -103 -111 -120 -128 -137 -146
8.00% -184 -190 -196 -203 -210 -217 -225
KR4301R84329 2021-08 4325 1,847

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,839 -1,839 -1,840 -1,840 -1,842 -1,844 -1,847
-5.33% -1,154 -1,156 -1,159 -1,164 -1,170 -1,178 -1,188
-2.67% -487 -498 -512 -528 -546 -565 -586
0% 87 59 30 0 -30 -60 -91
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SAY  2021-07-22
=  2021-07-21

M S7t53  |2ag 0|&e
tllgt {715d |24 O|ZHLy
A 7153 |2ag 10 10| & Q)
A FtEH =M 0 144 -144 | EHLY
TEZ|A| el &=
OESXQ1-C4025-EURO STOXX 50
21.74
16.30
10.87
— 5.43
&
ar
~ 0.00 T T T ¢ T T T )
EF 0.00 11.78 23.55 35.33 47.10 58.88 70.65 82.43 94.20
4“ -5.43
-10.87
-16.30
-21.74
74
OESXQ1-C4050-EURO STOXX 50
13.19
9.90
6.60
—_ 3.30
3]
ar
— 0.00 T T T T T T T 1
SI' 0.00 9.00 18.00 27.00 36.00 45.00 54.00 63.00 72.00
<‘IJ -3.30
-6.60
-9.90
-13.19



OESXQ1-P4025-EURO STOXX 50

43.76
29.18
— 1459
ol
i 0-00 T T T Y T T T 1
ol 0.00 29.85 59.70 89.55 119.40 149.25 179.10 208.95 238.80
<‘IJ -14.59
-29.18
-43.76
-58.35 -
I
OESXQ1-P4050-EURO STOXX 50
38.00
25.33
— 12,67
ol
E,i 0.00 T T T ? T T T )
ol 0.00 33.33 66.65 99.98 133.30 166.63 199.95 233.28 266.60
<‘IJ -12.67
-25.33
-38.00
-50.67 -
e
3. AL 20 FEHES AITH2 A0 AZ ) (Ehg]hatel)
260105SQPX SG EURO Covered CALL STRATEGY 10
OESXQ1-C4(EURO STOXX 50 2
OESXQ1-C4(EURO STOXX 50 1
OESXQ1-P4C EURO STOXX 50 5
OESXQ1-P4C EURO STOXX 50 4
4. THIAEO| A|CHA MO A2 U(VaR : 99%A 4+ E, 102 7] F) (EFgl: oty



SAY  2021-07-22
712 2021-07-21

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

MR {ItEd  |ME 0 0 08t
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,512 0 3,512| &L
A e e B = | 433 6,814 -6,381| &L
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,511.61
2,633.71
1,755.81
— 877.90
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 106.41 212.83 319.24 425.65 532.06 638.48 744.89 851.30
<‘IJ -877.90
-1,755.81
-2,633.71
-3,511.61 -
74
KR4201R84529-2021-08 E£452.5
2,036.25
1,527.19
1,018.13
—_— 509.06
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00
4“ -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
&
;ir- 0.00 T T T ' 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
72
KR4301R84329-2021-08 ¥£432.5
432.50
324.38
216.25
—~ 108.13
o
?—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
7
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
KR4101R90007 2021-09 RAI200X| =M S 281
7| =R S
7+ -25.00%  -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -281 -281 -281 -281 -281 -281 -281
-5.33% -187 -187 -187 -187 -187 -187 -187
-2.67% -94 -94 -94 -94 -94 -94 -94
0% 0 0 0 0 0 0 0
2.67% 94 94 94 94 94 94 94
5.33% 187 187 187 187 187 187 187
8.00% 281 281 281 281 281 281 281
KR4201R84529 2021-08 24525 73

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 13 12 12 11 10
-5.33% 13 12 12 11 10 8 7
-2.67% 11 10 9 7 5 3 1

0% 8 5 3 0 -3 -6 -9
2.67% -2 -5 -9 -13 -17 -21 -25
5.33% -19 -24 -28 -33 -37 -41 -46
8.00% -47 -51 -55 -60 -64 -69 -73

KR4201R84552 2021-08 2455 161
7|=xf 0| HEH

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 26 25 24 23 21
-5.33% 26 25 24 22 20 17 14
-2.67% 23 21 18 15 11 6 1

0% 16 11 6 0 -7 -13 -21
2.67% -2 -10 -18 -27 -36 -45 -54
5.33% -38 -49 -59 -69 -79 -90 -100
8.00% -97 -108 -118 -129 -140 -150 -161

KR4301R84329 2021-08 %4325 31
7|=Rf o] H S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 30 30 30 31
-5.33% 19 19 19 19 19 19 20
-2.67% 8 8 8 9 9 9 10

0% -1 -1 0 0 0 1 2
2.67% -7 -7 -6 -6 -5 -5 -4
5.33% -10 -10 -9 -9 -9 -8 -8
8.00% -10 -10 -10 -10 -10 -10 -9

4, TP MEO| X|C &M 4ZH(VaR : 99%AEIFF,10Y7|F) (EtSl-2THR)




2021-07-22
2021-07-21

SAE
7=

ol
=

Q| —
[qV]
LN
o
(qV]

o | O

O | —
[gV]
LN
o1
[qV]

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplArE o



2021-07-22
2021-07-21

SAE
7=

ol
=

oo
o
()]
o

o | O

oo
o
(o))
o

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplArE o



2021-07-22
2021-07-21

SAE
7=

ol
=

O | ©
O
ol
X
O
o | O
O | ©
O
el
X
O
|
Klo | Klo
ol | ol
<+ <k
il |
Klo | Ko
NN
ok | ok
|
U

2. WI|MHEe o7z

onl

IEOOBD8RGM75

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. mplArE o
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2021-07-21

AOFEKRX300Q1 8l A o (F A THHH)

KR4108R90002-2021-09 KRX300 M &

1,887.21
1,258.14
—_ 629.07
ol
EE 0.00
ol 0.00 483.90 967.80 1,451.70 1,935.60 2,419.50 2,903.40 3,387.30 3,871.20
<‘IJ -629.07
-1,258.14
-1,887.21
-2,516.28
7
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4108R90002 2021-09 KRX300 M= 201
IESNEEEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -201 -201 -201 -201 -201 -201 -201
-5.33% -134 -134 -134 -134 -134 -134 -134
-2.67% -67 -67 -67 -67 -67 -67 -67
0% 0 0 0 0 0 0 0
2.67% 67 67 67 67 67 67 67
5.33% 134 134 134 134 134 134 134
8.00% 201 201 201 201 201 201 201
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Mt e e B 0 0 0
M S S 0 0 0|2
A = A 1,057 0 1,057
A FHEH |2 1,639 0 1,639 |22
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
792.68
528.45
— 264.23
3
f_r_ 0.00
Or 0.00 351.25 702.50 1,053.75 1,405.00 1,756.25 2,107.50 2,458.75 2,810.00
4“ -264.23
-528.45
-792.68
-1,056.91
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 131
VNCQT1 VN30 Index Future Aug21 85
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

278



U7IAHe| &

<A

SAY  2021-07-22
712 2021-07-21

oL K| QA SR A B (K AT H)
A a3

281.10

187.40

93.70

0.00

-93.70

-187.40

-281.10

-374.79

468.63

351.47

234.31

117.16

0.00

-117.16

-234.31

-351.47

-468.63

19

=

CLU1-WTI CRUDE FUTURE Sep21

16.80 33.60 50.40 67.20 84.00 100.80 117.60

.00 134.40
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.05 34.10 51.15 68.20 85.25 102.30 119.35 136.40




HOU1-NY Harb ULSD Fut Sep21

94.33

70.75

47.17

23.58

0.00

0.00

-23.58

-47.17

-70.75

-94.33

72

KR4175R80002-2021-08 &M &

461.80

346.35

230.90

115.45

0.00

-115.45

-230.90

-346.35

-461.80

561.74

421.31

280.87

140.44

0.00

-140.44

-280.87

-421.31

-561.74

~.

.00

288.63 577.25 865.88 1,154.5 1,443.13 1,731.75 2,020.38 2,309.00

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

.00




QSU1-Low Su Gasoil G Sep21

188.37
141.28
94.19
—  47.09
ol
§£ 0-00 T T T J T T T 1
ol 0.00 140.81 281.63 422.44 563.25 704.06 844.88 985.69 1,126.50
A -47.09
-94.19
-141.28
-188.37 -
7
XBU1-GASOLINE RBOB FUT Sep21
148.40
98.93
— 4947
&l
o o00 : : : ; : : : ‘
ol 0.00 0.53 1.06 1.58 2.11 2.64 3.17 3.69 4.22
H -49.47
-98.93
-148.40
-197.86 -
7t
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLU1 WTI CRUDE FUTURE Sep21 30
COox1 BRENT CRUDE FUTR Nov21 37
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R800 2021-08 He{M= 37
NGU21 NATURAL GAS FUTR Sep21 45
QSu1 Low Su Gasoil G Sep21 15
XBU1 GASOLINE RBOB FUT Sep21 16
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (T EHTt2)
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712 2021-07-21
Oag|EANAHA S| A (X H-THEH)

A a3

386.03

289.52

193.02

96.51

0.00

-96.51

-193.02

-289.52

-386.03

148.43

111.32

74.22

37.11

0.00

-37.11

-74.22

-111.32

-148.43

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.98 31.97 63.93 79.91

95.90

.00 47.95 111.88 127.86
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.13 44.26 66.38 88.51 110.64 132.77 154.89 177.02




CU1-CORN FUTURE Sep21

542.04 /

406.53 /

271.02 /
— 135,51
ol
=|
g, 0.00 . . . . . . \
Or 0.00 142.94 285.88 428.81 571.75 714.69 857.63 1,000.56 1,143.50
(‘IJ -135.51 /

-271.02 /

-406.53

-542.04

74
KCU1-COFFEE 'C' FUTURE Sep21

350.08 /

262.56 /

175.04 /
— 87.52
ol
=|
o 0.0 : : : ; ; ; ]
Or 0.00 41.70 83.40 125.10 166.80 208.50 250.20 291.90 333.60
(‘IJ -87.52 /

-175.04 /

-262.56

-350.08

74
KR4175R80002-2021-08 EE{ME

476.23 \\

317.49 \
= 158.74
=l
=|
f_. 0.00 . . . . ; ; \
Or 0.00 288.63 577.25 865.88 1,154.5 1,443.13 1,731.75 2,020.38 2,309.00
| PPN \

-317.49 \

-476.23 \

-634.98




147.68

1

A -36.92

-110.76

-147.68

KWU1-KC HRW WHEAT FUT Sep21

10.76

73.84

36.92

T T 1

0.00
0.00

T

165.06 330.13 495.19 660.25 825.31 990.38 1,155.44 1,320.50

/

-73.84

/

712

SBV1-Sugar #11 (WORLD) Oct21

283.16

212.37

141.58

70.79

T T T 1

0.00

0.00

4.35 8.71 13.06 17.41 21.76 26.12 30.47 34.82

-70.79

/

-141.58

/

-212.37

-283.16

72

SMZ1-SOYBEAN MEAL FUTR Dec21

185.58

123.72

61.86

T T 1

0.00

.00

92.43 184.85 277.28 369.70 462.13 554.55 646.98 739.40

-61.86

-123.72

-185.58

-247.43




SX1-SOYBEAN FUTURE Nov21

348.91
232.61
— 116.30
3|
il: 0-00 T T T J T T T 1
Or 0.00 347.13 694.25 1,041.38 1,388.50 1,735.63 2,082.75 2,429.88 2,777.00
4“ -116.30
-232.61
-348.91
-465.21 -
74
WU1-WHEAT FUTURE(CBT) Sep21
274.14
205.60
137.07
— 68.53
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 175.13 350.25 525.38 700.50 875.63 1,050.75 1,225.88 1,401.00
4“ -68.53
-137.07
-205.60
-274.14 -
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 43
KCU1 COFFEE 'C' FUTURE Sep21 28
KR4175R800 2021-08 HE{ME 51
KWU1 KC HRW WHEAT FUT Sep21 12
SBV1 Sugar #11 (WORLD) Oct21 23
SMZ1 SOYBEAN MEAL FUTR Dec21 20
SX1 SOYBEAN FUTURE Nov21 37
WU1 WHEAT FUTURE(CBT) Sep21 22
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