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

749.00

561.75

374.50

187.25

0.00

107.00 214.00 321.00 428.00 535.00 642.00 749.00

856.00

-187.25

-374.50

-561.75

-749.00 -

717

KR41B9R80009-2021-08 TS JHINEHME

53.00

39.75

26.50

13.25

0.00

5,662.50 11,325.00  16,987.50_22,650.00 28,312.50 33,975.00 39,637.50

45,300.00

-13.25

-26.50

-39.75

-53.00 -



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 4

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
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

611.65

458.74

305.83

—~ 15291

— 0.00
ol 0.00 1,026.38 2,052.75 3,079.13 4,105.50 5,131.88 6,158.25 7,184.63 8,211.00

-152.91

-305.83

-458.74

-611.65

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 9

!

40
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (2t

I
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HCN1-HSCEI Futures Jul21

925.73

694.30

462.86

231.43

0.00

.00

2,454.50 4,909.00 7,363.50 9,818.00 12,272.50 14,727.00 17,181.50 19,636.00

-231.43

-462.86

-694.30

-925.73 -

71

HCQ1-HSCEI Futures Aug21

54.43

36.28

18.14

0.00

.00

2,451.25  4,902.50  7,353.75 _~9,805.00 12,256.25 14,707.50 17,158.75  19,610.00

-18.14

-36.28

-54.43

-72.57




3. ALYz
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El_o_l
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HCQ1

CES

HEEE o E=A)

HSCEI Futures Jul21
HSCEI Futures Aug21

o A=l (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



26,166.25

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 =432.5 3,362

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,028 1,015 996 970 938 900 856
-5.33% 972 933 886 831 771 705 634
-2.67% 783 704 620 532 441 347 250
0% 332 222 111 0 -112 -224 -336
2.67% -472 -582 -693 -805 -917 -1,030 -1,143
5.33% -1,613 -1,694 -1,780 -1,871 -1,966 -2,063 -2,163
8.00% -2,986 -3,030 -3,083 -3,144 -3,211 -3,284 -3,362
KR4201R84354 2021-08 E435 231

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 64 64 63 61 59 57 54
-5.33% 61 59 56 53 49 45 40
-2.67% 51 46 40 34 28 22 15
0% 23 15 8 0 -8 -16 -24
2.67% -29 -37 -45 -53 -61 -70 -78
5.33% -106 -112 -119 -126 -133 -140 -148
8.00% -201 -205 -209 -214 -219 -225 -231
KR4301R84329 2021-08 4325 1,851

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,847 -1,847 -1,847 -1,847 -1,848 -1,849 -1,851
-5.33% -1,159 -1,160 -1,162 -1,166 -1,171 -1,178 -1,185
-2.67% -487 -497 -510 -524 -540 -558 -577
0% 82 55 28 0 -28 -56 -85




247
427

503

276
446

512

304
464

520

332
480

526

359
495

530

386
508
533

412

518

535

2.67%
5.33%
8.00%
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OESXQ1-C4025-EURO STOXX 50

59.19

44.39

29.60

—~ 14.80

o 0.00 : : . ,
ol 0.00 30.23 60.45 90.68 120.90 151.13 181.35 211.58 241.80

-14.80

-29.60

-44.39

-59.19
e

OESXQ1-C4050-EURO STOXX 50

38.65

28.99

19.33

—~ 9.66

— 0.00 T T T '
ol 0.00 25.38 50.75 76.13 101.50 126.88 152.25 177.63 203.00

A -9.66

-19.33

-28.99

-38.65



OESXQ1-P4025-EURO STOXX 50

16.97
12.73
8.49
— 424
ol
ir’ 0-00 T T T Y T T T 1
ol 0.00 9.18 18.35 27.53 36.70 45.88 55.05 64.23 73.40
A -4.24
-8.49
12.73
-16.97 -
o
OESXQ1-P4050-EURO STOXX 50
14.96
11.22
7.48
— 374
&l
EL : : : , : : . ‘
ol 0.00 10.58 21.15 31.73 42.30 52.88 63.45 74.03 84.60
H -3.74
7.48
-11.22
-14.96 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 7
OESXQ1-C4(EURO STOXX 50 5
OESXQ1-C4(EURO STOXX 50 3
OESXQ1-P4C EURO STOXX 50 1
OESXQ1-P4C EURO STOXX 50 1
4. TP M EC| XM S H(VaR : 99%LEITFE,10Y7|F) (THSIBHTER)
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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 3,531 0 3,531 | &L
A e e B = | 433 6,814 -6,381| &L
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,531.00
2,648.25
1,765.50
— 882.75
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 107.00 214.00 321.00 428.00 535.00 642.00 749.00 856.00
<‘IJ -882.75
-1,765.50
-2,648.25
-3,531.00 -
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 '
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 282
7| =R S
7+ -25.00%  -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -282 -282 -282 -282 -282 -282 -282
-5.33% -188 -188 -188 -188 -188 -188 -188
-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% 188 188 188 188 188 188 188
8.00% 282 282 282 282 282 282 282
KR4201R84529 2021-08 24525 72

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 9 9 9
-5.33% 10 10 9 9 8 7 6
-2.67% 9 8 7 6 5 3 1

0% 6 4 2 0 2 -5 -8
2.67% -2 -6 -9 12 -16 -19 -23
5.33% -20 -24 -28 -32 -36 -40 -44
8.00% -50 -53 -57 -61 -65 -68 -72

KR4201R84552 2021-08 2455 157
7|=xf 0| HEH

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 19 19 19 19 18 17
-5.33% 19 19 18 17 16 14 12
-2.67% 18 17 15 12 9 6 2

0% 13 9 5 0 -5 -11 -17
2.67% -4 -10 -18 -25 -33 -40 -48
5.33% -40 -49 -58 -67 -76 -86 -95
8.00% -103 -112 -121 -130 -139 -148 -157

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% 31 31 31 31 31 31 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 1
2.67% -7 -6 -6 -5 -5 -5 -4
5.33% -9 -8 -8 -8 -8 -7 -7
8.00% -9 -9 -9 -9 -9 -8 -8

4, TP MEO| X|C &M 4ZH(VaR : 99%AEIFF,10Y7|F) (EtSl-2THR)
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2 O0EKRX300Q1H A 2 (5 A1} i)
1. A=A

KR4108R90002-2021-09 KRX300 M &

2,527.46
1,895.60
1,263.73
—~ 63187
ol
Er, 0.00
ol 0.00 486.05 972.10 1,458.15 ~1,944.20  2,430.25  2,916.30  3,402.35  3,888.40
<M -631.87
-1,263.73
-1,895.60
-2,527.46
7+
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4108R90002 2021-09 KRX300 M= 202
7|Z=ApLte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -202 -202 -202 -202 -202 -202 -202
-5.33% -135 -135 -135 -135 -135 -135 -135
-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% 135 135 135 135 135 135 135
8.00% 202 202 202 202 202 202 202




on

ol

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

4. THYAES



= 2021-07-27
2021-07-26

Mt e 0 0 0
AT FEH  |ag 0 0 0&e
A {7tsd  |M= 971 0 971
A 27t5dH &g 1,699 0 1,699 | &2
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
970.70
728.02
485.35
— 242.67
3
f_r_ 0.00
Or 0.00 350.25 700.50 1,050.75 1,401.00 1,751.25 2,101.50 2,451.75 2,802.00
<‘IJ -242.67
-485.35
-728.02
-970.70
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 136
VNCQ1 VN30 Index Future Aug21 78
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (GE R

276
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CLU1-WTI CRUDE FUTURE Sep21

402.90

302.18

201.45

—~ 100.73

— 0.00 T T 7 T
ol 0.00 18.02 36.04 54.05 72.07 90.09 108.11 126.12 144.14

-100.73

-201.45

-302.18

-402.90 -
717

COX1-BRENT CRUDE FUTR Nov21

499.50

374.62

249.75

—~ 12487

— 0.00 T T f T
ol 0.00 18.17 36.33 54.50 72.66 90.83 108.99 127.16 145.32

<A

-124.87

-249.75

-374.62

-499.50 -



HOU1-NY Harb ULSD Fut Sep21

75.16

50.10

—~ 25.05

o o000

ol 0.00

A -25.05

-50.10

-75.16

-100.21

712

KR4175R80002-2021-08 &M &

462.16

346.62

231.08

—~ 11554
T o0.00
W issa
-231.08
-346.62

-462.16

590.34
442.75
295.17
— 14758
T o0.00
-147.58
-295.17
-442.75

-590.34

~. —

.00

288.85 577.70 866.55 1,155.4 1,444.25 1,733.10 2,021.95 2,310.80

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

ol 0.00




QSU1-Low Su Gasoil G Sep21

201.01
150.76
100.51
— 5025
ol
§£ 0-00 T T T J T T T 1
ol 0.00 149.94 299.88 449.81 599.75 749.69 899.63 1,049.56  1,199.50
A -50.25
-100.51
-150.76
-201.01 -
E:
XBU1-GASOLINE RBOB FUT Sep21
212.49
159.37
106.25
— 5312
&l
o o00 : : : ; : : : ‘
ol 0.00 0.57 1.13 1.70 2.26 2.83 3.39 3.96 452
H -53.12
-106.25
-159.37
212.49 -
7%
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLU1 WTI CRUDE FUTURE Sep21 32
COox1 BRENT CRUDE FUTR Nov21 40
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R800 2021-08 He{M= 37
NGU21 NATURAL GAS FUTR Sep21 47
QSu1 Low Su Gasoil G Sep21 16
XBU1 GASOLINE RBOB FUT Sep21 17
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R
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of 12| HAAIHAZEA D (K H-THYH)
Ak

o

U7IAHe| &

=S

=

<A

286.26

190.84

95.42

0.00

-95.42

-190.84

-286.26

-381.68

112.82

75.21

37.61

0.00

-37.61

-75.21

-112.82

-150.43

BOZ1-SOYBEAN OIL FUTR Dec21

15.81 31.62 63.23 79.04 94.85

.00 47.42 110.65 126.46
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.42 44.83 67.25 89.66 112.08 134.49 156.91 179.32




CU1-CORN FUTURE Sep21

388.48

258.98
— 12949
o 000
-129.49
-258.98
-388.48

-517.97

398.17
298.63

199.09

635.47
476.60
317.74
—~ 15887
o o000
W isg e
-317.74
-476.60

-635.47

/

.00 136.81 273.63 410.44 547.25 684.06 820.88 957.69 1,094.50

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/

1

.00 47.25 94.50 141.75 189.00 236.25 283.50 330.75 378.00

/
/

72

KR4175R80002-2021-08 &M S

~.

0.00 288.85 577.70 866.55 1,155.4 1,444.25 1,733.10 2,021.95 2,310.80




KWU1-KC HRW WHEAT FUT Sep21

T T 1

T

161.50 323.00 484.50 646.00 807.50 969.00 1,130.50 1,292.00

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

T T T 1

4.54 9.09 13.63 18.17 22.71 27.26 31.80 36.34

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

T T 1

89.05 178.10 267.15 356.20 445.25 534.30 623.35 712.40

108.29
72.20
—  36.10
ol
=|
L o000
ol 0.00
A -36.10
-72.20
-108.29
-144.39
221.95
147.97
— 7398
ol
=|
o o000
ol 0.00
H -73.98
-147.97
-221.95
-295.94
238.07
178.55
119.03
—~  59.52
ol
=
o 000
ol 0.00
<H -59.52
-119.03
-178.55
-238.07




SX1-SOYBEAN FUTURE Nov21

452.48
339.36
226.24
— 113.12
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“ -113.12
-226.24
-339.36
-452.48 -
74
WU1-WHEAT FUTURE(CBT) Sep21
200.61
133.74
— 66.87
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 171.00 342.00 513.00 684.00 855.00 1,026.00 1,197.00 1,368.00
4“ -66.87
-133.74
-200.61
-267.48 -
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 41
KCU1 COFFEE 'C' FUTURE Sep21 32
KR4175R800 2021-08 HE{ME 51
KWU1 KC HRW WHEAT FUT Sep21 12
SBV1 Sugar #11 (WORLD) Oct21 24
SMZ1 SOYBEAN MEAL FUTR Dec21 19
SX1 SOYBEAN FUTURE Nov21 36
WU1 WHEAT FUTURE(CBT) Sep21 21
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