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

750.14

562.60

375.07

187.53

0.00

107.16 214.33 321.49 428.65 535.81 642.98 750.14

857.30

-187.53

-375.07

-562.60

-750.14 -

717

KR41B9R80009-2021-08 TS JHINEHME

52.77

39.58

26.38

13.19

0.00

5,637.50 11,275.00  16,912.50_-22,550.00  28,187.50  33,825.00  39,462.50

45,100.00

-13.19

-26.38

-39.58

-52.77 -



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

604.79

453.59

302.39

— 151.20

— 0.00
ol 0.00 1,015.00 2,030.00 3,045.00 4,060.00 5,075.00 6,090.00 7,105.00 8,120.00

-151.20

-302.39

-453.59

-604.79
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£
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2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 8
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HCN1-HSCEI Futures Jul21

834.50

625.87

417.25

208.62

0.00

-208.62

-417.25

-625.87

-834.50 -

.00

2,217.50 4,435.00 6,652.50 8,870.00 11,087.50 13,305.00 15,522.50

17,740.00

71

HCQ1-HSCEI Futures Aug21

65.52

49.14

32.76

16.38

0.00

.00

2,213.75 442750  6,641.25 ~8,855.00 11,068.75 13,282.50  15,496.25

17,710.00

-16.38

-32.76

-49.14

-65.52




3. AlLteleg &
HCN1
HCQ1

CES

e ERV PO

HSCEI Futures Jul21
HSCEI Futures Aug21

Mo 4ZH(VaR : 99%AE|FF,10€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 2HR)
KR4201R84321 2021-08 E432.5 3,483

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,049 1,038 1,021 998 970 936 896
-5.33% 995 959 915 864 807 745 679
-2.67% 800 724 643 559 471 381 290
0% 316 211 106 0 -106 -212 -318
2.67% -550 -649 -750 -853 -956 -1,059 -1,164
5.33% -1,761 -1,827 -1,899 -1,977 -2,059 -2,144 -2,232
8.00% -3,186 -3,217 -3,257 -3,304 -3,358 -3,418 -3,483
KR4201R84354 2021-08 E435 239

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 65 65 64 62 61 59 56
-5.33% 63 60 58 55 51 47 43
-2.67% 51 47 41 36 30 24 18
0% 22 15 7 0 -7 -15 -22
2.67% -34 -41 -49 -56 -64 -72 -79
5.33% -116 -121 -127 -133 -139 -146 -152
8.00% -215 -218 -221 -225 -229 -234 -239
KR4301R84329 2021-08 4325 1,842

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,839 -1,839 -1,839 -1,839 -1,840 -1,841 -1,842
-5.33% -1,148 -1,149 -1,151 -1,154 -1,159 -1,165 -1,172
-2.67% -474 -485 -497 -511 -527 -544 -562
0% 80 53 27 0 -27 -54 -81
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OESXQ1-C4025-EURO STOXX 50

45.02

33.76

22.51

—~ 11.25

<A

0.00

-11.25

-22.51

-33.76

-45.02

28.37

21.28

14.18

7.09

0.00

-7.09

-14.18

-21.28

-28.37

.00

22.93

45.85 68.78 91.70 114.63 137.55 160.48

183.40

e

OESXQ1-C4050-EURO STOXX 50

0.00

18.58

37.15 55.73 74.30 92.88 111.45 130.03

148.60




OESXQ1-P4025-EURO STOXX 50

23.30

17.48

11.65

—~ 5.83

T o000 ‘ ‘ ‘ ‘ ‘
ol 0.00 13.35 26.70 40.05 53.40 66.75

80.10 93.45 106.80

-5.83

-11.65

-17.48

-23.30 -
E

OESXQ1-P4050-EURO STOXX 50

20.83

15.62

10.41

— 521

— 0.00 T T T 7 T
ol 0.00 15.28 30.55 45.83 61.10 76.38

91.65 106.93 122.20

-5.21

-10.41

-15.62

-20.83 -

3. AlLE| 28 EYFTHSEIHELHLZA)
260105SQPX SG EURO Covered CALL STRATEGY
OESXQ1-C4( EURO STOXX 50
OESXQ1-C4( EURO STOXX 50
OESXQ1-P4C EURO STOXX 50
OESXQ1-P4C EURO STOXX 50
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2| C|THOIK200(F A 8- THITI ZHE E)

M e = A 214 0 214| &L}
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,751 0 3,751 | &k LY
A e e B = | 433 6,814 -6,381| &L
TEZ|A| el &=
KR4101R90007-2021-09 A I|200X| =M E
3,750.69
2,813.02
1,875.34
— 937.67
ol
;—r' 0.00 T T T J T T T 1
ol 0.00 107.16 214.33 321.49 428.65 535.81 642.98 750.14 857.30
<1J -937.67
-1,875.34
-2,813.02
-3,750.69 -
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
ol
;ir_ 0.00 : : : ; : :
ol 0.00 113.75 227.50 341.25 455.00 568.75 682.50 796.25 910.00
<M -1,194.38
-2,388.75
-3,583.13
-4,777.50
7t
KR4301R84329-2021-08 %432.5
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
<M -108.13
-216.25
-324.38
-432.50
7
A L2 Y &R ZHF(Z|CHEH L) ChR[HHDFR)
KR4101R90007 2021-09 ZAIL|200K| =M 300
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -300 -300 -300 -300 -300 -300 -300
-5.33% -200 -200 -200 -200 -200 -200 -200
-2.67% -100 -100 -100 -100 -100 -100 -100
0% 0 0 0 0 0 0 0
2.67% 100 100 100 100 100 100 100
5.33% 200 200 200 200 200 200 200
8.00% 300 300 300 300 300 300 300
KR4201R84529 2021-08 24525 74

7| =Rt S

C




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 9 9 9 9 8
-5.33% 9 9 9 9 8 7 6
-2.67% 9 8 7 6 5 3 2

0% 6 4 2 0 -2 -5 -7
2.67% -3 -6 -9 12 -16 -19 -22
5.33% 22 -26 -30 -34 -37 -41 -45
8.00% -54 -57 -61 -64 -67 -71 -74

KR4201R845 2021-08 2455 162
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 17 16
-5.33% 18 18 17 17 16 14 12
-2.67% 17 16 14 12 9 6 3

0% 12 9 5 0 -5 -10 -16
2.67% -5 12 -18 -26 -33 -40 -48
5.33% -44 -53 -62 -70 -79 -87 -96
8.00% -112 -120 -128 -136 -145 -153 -162

KR4301R843 2021-08 %4325 30
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 30
-5.33% 19 19 19 19 19 19 19
-2.67% 8 8 8 8 9 9 9

0% -1 -1 0 0 0 1 1
2.67% -6 -6 -5 -5 -5 -4 -4
5.33% -7 -7 -7 -7 -7 -6 -6
8.00% -7 -7 -7 -7 -7 -7 -7
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ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

1,895.40
1,263.60
— 631.80
ol
EE 0.00
ol 0.00 486.00 972.00 1,458.00 1,944.00 2,430.00 2,916.00 3,402.00 3,888.00
<‘IJ -631.80
-1,263.60
-1,895.40
-2,527.20
712
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4108R90002 2021-09 KRX300 M= 203
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -203 -203 -203 -203 -203 -203 -203
-5.33% -135 -135 -135 -135 -135 -135 -135
-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% 135 135 135 135 135 135 135
8.00% 203 203 203 203 203 203 203
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Mt e e B 0 0 0
AT 7t5dH &g 0 0 0&e
A {7tsd  |M= 1,002 0 1,002
A 27t5dH &g 1,703 0 1,703 |22
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
1,001.90
751.43
500.95
— 250.48
3
f_r_ 0.00
Or 0.00 351.33 702.65 1,053.98 1,405.30 1,756.63 2,107.95 2,459.28 2,810.60
<l“ -250.48
-500.95
-751.43
-1,001.90
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 136
VNCQT1 VN30 Index Future Aug21 80
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

279
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CLU1-WTI CRUDE FUTURE Sep21

400.48

300.36

200.24

—~ 100.12

— 0.00 T T i T
ol 0.00 17.91 35.83 53.74 71.65 89.56 107.48 125.39 143.30

-100.12

-200.24

-300.36

-400.48 -
717

COX1-BRENT CRUDE FUTR Nov21

499.71

374.78

249.86

—~ 12493

— 0.00 T T f T
ol 0.00 18.17 36.35 54.52 72.69 90.86 109.04 127.21 145.38

<A

-124.93

-249.86

-374.78

-499.71 -



HOU1-NY Harb ULSD Fut Sep21

75.53

50.35

25.18

0.00

0.00

-25.18

-50.35

-75.53

-100.70

712

KR4175R80002-2021-08 &M &

508.29

381.22

254.14

127.07

0.00

-127.07

-254.14

-381.22

-508.29

575.29

431.47

287.65

143.82

0.00

~. —

.00

288.80 577.60 866.40 1,155.2 1,444.00 1,732.80 2,021.60 2,310.40

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

0.00

-143.82

-287.65

-431.47

-575.29




QSU1-Low Su Gasoil G Sep21

151.21
100.81
—  50.40
ol
§£ 0-00 T T T J T T T 1
ol 0.00 150.38 300.75 451.13 601.50 751.88 902.25 1,052.63  1,203.00
A -50.40
-100.81
-151.21
-201.62 -
E:
XBU1-GASOLINE RBOB FUT Sep21
214.44
160.83
107.22
— 5361
&l
o o00 : : : ; : : : ‘
ol 0.00 0.57 1.14 1.71 2.28 2.85 3.42 3.99 4.56
H -53.61
-107.22
-160.83
214.44 -
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= 41
NGU21 NATURAL GAS FUTR Sep21 46
QSu1 Low Su Gasoil G Sep21 16
XBU1 GASOLINE RBOB FUT Sep21 17
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (T EHTt2)
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of 12| HAAIHAZEA D (K H-THYH)
Ak

o

U7IAHe| &

=S

=

<A

379.68

284.76

189.84

94.92

0.00

-94.92

-189.84

-284.76

-379.68

113.56

75.71

37.85

0.00

-37.85

-75.71

-113.56

-151.41

BOZ1-SOYBEAN OIL FUTR Dec21

15.73 31.46 62.91 78.64 94.37

.00 47.18 110.09 125.82
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.56 45.12 67.67 90.23 112.79 135.35 157.90 180.46




CU1-CORN FUTURE Sep21

519.45 /

389.59 /

259.73 /
— 129.86
ol
=
g, 0.00 . . . . . . \
Or 0.00 137.19 274.38 411.56 548.75 685.94 823.13 960.31 1,097.50
(‘IJ -129.86 /

-259.73 /

-389.59

-519.45

74
KCU1-COFFEE 'C' FUTURE Sep21

340.60 /

255.45 /

170.30 /
— 85.15
ol
=
o 0.00 ; ; ; ; ; ; ]
Or 0.00 50.44 100.88 151.31/201'.75 252.19 302.63 353.06 403.50
(‘IJ -85.15 /

-170.30 /

-255.45

-340.60

74
KR4175R80002-2021-08 &M S

693.12

519.84 \

346.56 \
= 173.28
=l
=
f_. 0.00 . . . . ; ; ,
Or 0.00 288.80 577.60 866.40 1,155.2 1,444.00 1,732.80 2,021.60 2,310.40
(‘IJ -173.28 \

-346.56 \

-519.84 \

-693.12




KWU1-KC HRW WHEAT FUT Sep21

107.51 /

71.67 /

—~ 3584

— 0.00 T T T
ol 0.00 160.38 320.75 481.13 641.50 801.88 962.25 1,122.63

L IR, /

-71.67 /

-107.51

-143.35
712

SBV1-Sugar #11 (WORLD) Oct21

224.22 /

149.48 /

— 7474
ol
=

o 0.0 : ; ;
%r 0.00 459 9.18 13.76 18.35 22.94 27.53 32.11
il

-74.74 /

-149.48 /

-224.22

-298.96
72

SMZ1-SOYBEAN MEAL FUTR Dec21

181.15 /

120.77 /

— 6038
ol /
=

]

— 0.00 T T T

g{ 0.00 90.30 180.60 270.90 361.20 451.50 541.80 632.10
J

-60.38 /

-120.77 /

-181.15

-241.54
714



341.38

227.58

—~ 113.79

T 000

-113.79

-227.58

-341.38

-455.17

263.63

197.73

131.82

—~ 6591

— 0.00

-65.91

-131.82

-197.73

-263.63

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

339.88

679.75 1,019.63 1,359.50 1,699.38

2,039.25

2,379.13

2,719.00

72

WU1-WHEAT FUTURE(CBT) Sep21

0.00

168.63

337.25 505.88 674.50 843.13

1,011.75

1,180.38

1,349.00

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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