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19

=

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

749.26

561.95

374.63

187.32

0.00

107.04 214.08 321.11 428.15 535.19 642.23 749.26

856.30

-187.32

-374.63

-561.95

-749.26 -

717

KR41B9R80009-2021-08 FA S S AUINEME

40.19

26.79

13.40

0.00

5,725.00 11,450.00 17,175.00_-22,900.00 28,625.00 34,350.00  40,075.00

45,800.00

-13.40

-26.79

-40.19

-53.59 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2021-09 ZAI200K|$=ME

KR4101R90007

7| =R AbO| EH 5
A -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 FAt5SH/MEM = 4

7| ZRHAto| HE Y
7t -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. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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2. WI|MHEe &
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=

VGU1-EURO STOXX 50 Sep21

609.87

457.40

304.93

—~ 152.47

— 0.00
ol 0.00 1,023.38 2,046.75 3,070.13 4,093.50 5,116.88 6,140.25 7,163.63 8,187.00

-152.47

-304.93

-457.40

-609.87

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 9

!
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KoLt A B (A aH Y H)
Az H

U7|AHe| &

o

4

=

HCN1-HSCEI Futures Jul21

878.79

659.09

439.39

219.70

0.00

.00

2,331.00 4,662.00 6,993.00 9,324.00 11,655.00 13,986.00 16,317.00  18,648.00

-219.70

-439.39

-659.09

-878.79 -

71

HCQ1-HSCEI Futures Aug21

51.69

34.46

17.23

0.00

.00

2,327.75 4,655.50 6,983.25 9,311.00 11,638.75 13,966.50  16,294.25  18,622.00

-17.23

-34.46

-51.69

-68.92




3. ALiE| 28 &7

HCN1
HCQ1

ELEIE T ESTLPCEL)

oo

HSCEI Futures Jul21
HSCEI Futures Aug21

o A=l (VaR : 99% A E|FF, 102 7| F)
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2 2021-07-27

U7|AHe| &

o

4

KR4201R84321-2021-08 =432.5

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

—  6,541.56

a_ 0.00
M -6,541.56
-13,083.13
-19,624.69

-26,166.25 -

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 2HR)
KR4201R84321 2021-08 E432.5 3,415

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,032 1,020 1,002 978 948 912 871
-5.33% 977 940 895 843 784 721 652
-2.67% 787 710 628 542 453 362 268
0% 324 216 108 0 -109 -218 -327
2.67% -507 -612 -719 -826 -933 -1,042 -1,151
5.33% -1,681 -1,754 -1,834 -1,918 -2,007 -2,098 -2,192
8.00% -3,078 -3,116 -3,163 -3,217 -3,278 -3,344 -3,415
KR4201R84354 2021-08 E435 234

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 64 64 63 61 60 57 55
-5.33% 62 59 57 53 50 45 41
-2.67% 51 46 40 35 29 23 16
0% 23 15 8 0 -8 -15 -23
2.67% -31 -39 -47 -55 -63 -70 -78
5.33% -110 -116 -122 -129 -136 -143 -150
8.00% -207 -211 -214 -219 -224 -229 -234
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 -1,848 -1,848 -1,849 -1,851
-5.33% -1,158 -1,159 -1,161 -1,164 -1,169 -1,175 -1,182
-2.67% -485 -495 -507 -521 -536 -553 -571
0% 80 54 27 0 -27 -55 -82
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M 27153 A 0/&e
A 7153 |gu NET
A F7t5H A 10 10|22
A 2715 |2 0 121 -1271 | ZLY
BH7|AIHO| £ RE
OESXQ1-C4025-EURO STOXX 50
53.51
40.13
26.75
— 13.38
&l
ar
o 0.00 : : : , : : :
ol 0.00 27.40 54.80 82.20 109.60 137.00 164.40 191.80
H -13.38
-26.75
-40.13
-53.51
7%
OESXQ1-C4050-EURO STOXX 50
34.40
25.80
17.20
— 860
&l
ar
— 0.00 T T T T T T T
ol 0.00 22.65 45.30 67.95 90.60 113.25 135.90 158.55
H -8.60
-17.20
-25.80
-34.40



OESXQ1-P4025-EURO STOXX 50

17.43
13.07
8.71
—~ 4.36
ol
E’ 0-00 T T T d T T T 1
ol 0.00 9.45 18.90 28.35 37.80 47.25 56.70 66.15 75.60
l(“ -4.36
-8.71
-13.07
-17.43 -
73
OESXQ1-P4050-EURO STOXX 50
15.48
11.61
7.74
— 3.87
ol
?.r- 0.00 T T T ’ T T T
ol 0.00 10.98 21.95 32.93 43.90 54.88 65.85 76.83 87.80
4“ -3.87
-7.74
-11.61
-15.48 -
7
3. AL 29| FXHE @IH2 M43 Y) SO
260105SQPX SG EURO Covered CALL STRATEGY 7
OESXQ1-C4(EURO STOXX 50 4
OESXQ1-C4(EURO STOXX 50 3
OESXQ1-P4CEURO STOXX 50 1
OESXQ1-P4CEURO STOXX 50 1
4. THYA S| ATh2 MO LI A(VaR : 99%AIEISF,1027|F) CLEE)




SAY  2021-07-28
7212 2021-07-27

2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &L
+A A (M= 3,532 0 3,532 | LK
=4 2715 |2 433 6,814 -6,381 | ZfLY
BH7|AIHO| £ RE
KR4101R90007-2021-09 A I|200X| =M E
3,532.24
2,649.18
1,766.12
—  883.06
&l
E‘r' 0.00 T T T J T T T 1
ol 0.00 107.04 214.08 321.11 428.15 535.19 642.23 749.26 856.30
W ge3.06
-1,766.12
-2,649.18
-3,532.24 -
7%
KR4201R84529-2021-08 =452.5
2,036.25
1,527.19
1,018.13
—  509.06
&l
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00
M -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
&l
E,i 0.00 T T T ¢ T T T
BF 0.00 113.75 227.50 341.25 455.00 568.75 682.50 796.25 910.00
4“ -1,194.38
-2,388.75
-3,583.13
-4,777.50
74
KR4301R84329-2021-08 $432.5
432.50 -+
324.38
216.25
— 108.13
o2
;—r' 0.00 T T T T T T T 1
SI' 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
74
3. AlLI2|E &l HF (X C =40 Hd=H) (GE R L))
KR4101R90007 2021-09 DA I200K| M2 283
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -283 -283 -283 -283 -283 -283 -283
-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% 283 283 283 283 283 283 283
KR4201R84529 2021-08 4525 73

7|Z=Rtel BiE g




7t -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
10 10 10 9 9 9 8
10 9 9 9 8 7 6
9 8 7 6 5 3 1
6 4 2 0 -2 -5 -8
-3 -6 -9 -12 -16 -19 -22
-21 -25 -29 -33 -36 -40 -44
-52 -55 -59 -62 -66 -69 -73
KR4201R845 2021-08 2455 159
7| ZRHAEO|

7+ -25.00%| -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
19 19 19 18 18 17 16
19 18 18 17 16 14 12
17 16 14 12 9 6 2
12 9 5 0 -5 11 -16
-4 11 -18 -25 -33 -40 -48
-42 -51 -60 -68 -77 -86 -95
-107 -115 -124 -132 -141 -150 -159
KR4301R843 2021-08 £432.5 31

7| ERHO| HEE
7+ -25.00%| -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
31 31 31 31 31 31 31
19 19 19 19 19 19 20
8 8 8 9 9 9 9
-1 -1 0 0 0 1 1
-6 -6 -6 -5 -5 -4 -4
-8 -8 -8 -7 -7 -7 -7
-8 -8 -8 -8 -8 -8 -8
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SAY  2021-07-28
7212 2021-07-27

2 O0EKRX300Q1H A &2 (541} i H)
1. A=A

2. M7|A|-He| &l x
KR4108R90002-2021-09 KRX300 ME
2,528.76
1,896.57
1,264.38
— 632.19
3]
;"ir, 0.00
6r 0.00 486.30 972.60 1,458.90 1,945.20 2,431.50 2,917.80 3,404.10 3,890.40
<‘IJ -632.19
-1,264.38
-1,896.57
-2,528.76
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
KR4108R90002 2021-09 KRX300 MEZ 202
7| Z=EX4Ee| HEd
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
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SAY  2021-07-28
7212 2021-07-27

Mt F75H (M= 0 0 0
AT 7t5dH &g 0 0 0|&te
A {7tsd  |M=E 1,004 0 1,004
A S5 |2 1,694 0 1,694| & Q|
2. M7|A|-He| &l x
VNCQ1-VN30 Index Future Aug21
1,003.90
752.92
501.95
— 250.97
&l
=|
f_r_ 0.00
Or 0.00 352.03 704.05 1,056.08 1,408.10 1,760.13 2,112.15 2,464.18 2,816.20
‘HJ -250.97
-501.95
-752.92
-1,003.90
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 80
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)

279



SAY  2021-07-28
7212 2021-07-27

of| L X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=ES

=

A

401.93

301.45

200.97

100.48

0.00

-100.48

-200.97

-301.45

-401.93

501.07

375.81

250.54

125.27

0.00

-125.27

-250.54

-375.81

-501.07

CLU1-WTI CRUDE FUTURE Sep21

17.98 35.96 53103 71.91 89.89 107.87 125.84

.00 143.82
717
COX1-BRENT CRUDE FUTR Nov21
.00 18.22 36.44 54.66 72.88 91.10 109.32 127.54 145.76




HOU1-NY Harb ULSD Fut Sep21

75.77

50.52

25.26

0.00

0.00

-25.26

-50.52

-75.77

-101.03

712

KR4175R80002-2021-08 E&{ M &

506.53

379.90

253.26

126.63

0.00

-126.63

-253.26

-379.90

-506.53

446.91

297.94

148.97

0.00

~. —

.00

287.80 575.60 863.40 1,151.2 1,439.00 1,726.80 2,014.60 2,302.40

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

0.00

-148.97

-297.94

-446.91

-595.88

1.02 2.04 3.06 4.08 5.10 6.12 7.14 8.16




QSU1-Low Su Gasoil G Sep21

201.35

151.01

100.68

—~ 5034

T 000

150.19

750.94

300.38 450.56 600.75

901.13

1,051.31 1,201.50

-50.34

-100.68

-151.01

-201.35 -

72

XBU1-GASOLINE RBOB FUT Sep21

213.82

160.37

106.91

—~ 5346

— 0.00

0.

57 1.14 1.71 2.28 2.85

3.42 3.99 4.56

-53.46

-106.91

-160.37

-213.82 -

3. MLIE| 28 £YFZHFE L0 ESH)

CLU1
COox1
HOU1

WTI CRUDE FUTURE Sep21
BRENT CRUDE FUTR Nov21
NY Harb ULSD Fut Sep21

KR4175R800 2021-08 H{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’_'FI
£
1
1S
o



SAY  2021-07-28

7212 2021-07-27
Oa2|EANAHA S A (X H-THEH)
Ak

o

U7|AHe| &

=ES

=

A

290.14

193.43

96.71

0.00

-96.71

-193.43

-290.14

-386.86

150.30

112.72

75.15

37.57

0.00

-37.57

-75.15

-112.72

-150.30

BOZ1-SOYBEAN OIL FUTR Dec21

32.04 64.07 80.09 96.11

.00 16.02 48.05 112.12 128.14
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.40 44.80 67.20 89.60 112.00 134.40 156.80 179.20




CU1-CORN FUTURE Sep21

390.46

260.31

130.15

e _

0.00

0.00

137.44 274.88 412.31 549.75 687.19 824.63 962.06 1,099.50

-130.15

/

-260.31

/

-390.46

-520.61

712

KCU1-COFFEE 'C' FUTURE Sep21

438.41

328.81

219.21

109.60

/ —

0.00

.00

51.95 103.90 155.85 207.80 259.75 311.70 363.65 415.60

-109.60

/

-219.21

/

-328.81

-438.41

474.87

316.58

158.29

0.00

-158.29

-316.58

-474.87

-633.16

72

KR4175R80002-2021-08 &M E

~.

o~

~. |

.00

287.80 575.60 863.40 1,151.2 1,439.00 1,726.80 2,014.60 2,302.40




KWU1-KC HRW WHEAT FUT Sep21

142.77 /
107.08 /
71.39 /
—~ 35.69
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 159.75 319.50 479.25 639.00 798.75 958.50 1,118.25 1,278.00
(‘“ -35.69 /
-71.39 /
-107.08
-142.77
I
SBV1-Sugar #11 (WORLD) Oct21
300.07 /
225.05 /
150.04 /
— 75.02
ol
=|
I 000 . . . . i i ]
ol 0.00 4.61 9.21 13.82 18.42 23.03 27.63 32.24 36.84
41 -75.02 /
-150.04 /
-225.05
-300.07
I
SMZ1-SOYBEAN MEAL FUTR Dec21
178.05 /
118.70 /
—~ 5935
=
T 000 ; ; ; ; ; ; \
ol 0.00 88.78 177.55 266.33 355.10 443.88 532.65 621.43 710.20
'('“ -59.35 /
-118.70 /
-178.05
-237.39




454.61

340.96

227.30

—~ 113.65

T 000

-113.65

-227.30

-340.96

-454.61

264.65

198.49

132.32

—~ 66.16

— 0.00

-66.16

-132.32

-198.49

-264.65

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

339.44

678.88 1,018.31 1,357.75 1,697.19

2,036.63

2,376.06

2,715.50

72

WU1-WHEAT FUTURE(CBT) Sep21

0.00

169.25

338.50 507.75 677.00 846.25

1,015.50

1,184.75

1,354.00

BOZ1
CTZ1
Cu1

KCU1

KWU1
SBV1
SMZ1
SX1
WuU1

FRUE @2 LY ZY)

SOYBEAN OIL FUTR Dec21
COTTON NO.2 FUTR Dec21
CORN FUTURE Sep21
COFFEE 'C' FUTURE Sep21
KR4175R800 2021-08 S| M E

KC HRW WHEAT FUT Sep21
Sugar #11 (WORLD) Oct21
SOYBEAN MEAL FUTR Dec21
SOYBEAN FUTURE Nov21
WHEAT FUTURE(CBT) Sep21
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