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

751.45

563.59

375.73

187.86

0.00

107.35 214.70 322.05 429.40 536.75 644.10 751.45

858.80

-187.86

-375.73

-563.59

-751.45 -

717

KR41B9R80009-2021-08 TS JHINEHME

52.53

39.40

26.27

13.13

0.00

5,612.50 11,225.00 16,837.50_22,450.00 28,062.50  33,675.00  39,287.50

44,900.00

-13.13

-26.27

-39.40

-52.53 -



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

610.27

457.70

305.13

—~ 15257

— 0.00
ol 0.00 1,024.13 2,048.25 3,072.38 4,096.50 5,120.63 6,144.75 7,168.88 8,193.00

-152.57

-305.13

-457.70

-610.27

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 9
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HCQ1-HSCEI Futures Aug21

931.91

698.93

465.96

—~ 23298

— 0.00
ol 0.00 2,256.75 4,513.50 6,770.25 9,027.00 11,283.75 13,540.50 15,797.25  18,054.00

-232.98

-465.96

-698.93

-931.91

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21 5
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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



26,166.25
19,624.69
13,083.13

—~  6,541.56

2 0.00
<H -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 3,517

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,024 1,014 1,000 980 955 924 888
-5.33% 976 943 902 855 802 745 682
-2.67% 788 716 639 558 475 389 301
0% 305 203 102 0 -102 -204 -306
2.67% -577 -671 -767 -864 -963 -1,062 -1,161
5.33% -1,811 -1,871 -1,937 -2,008 -2,084 -2,164 -2,247
8.00% -3,254 -3,280 -3,315 -3,356 -3,404 -3,458 -3,517
KR4201R84354 2021-08 E435 241

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 63 63 62 61 59 58 55
-5.33% 61 59 57 54 50 47 43
-2.67% 50 46 41 36 30 24 18
0% 21 14 7 0 -7 -14 -22
2.67% -36 -43 -50 -57 -64 -72 -79
5.33% -119 -124 -129 -135 -141 -147 -153
8.00% -220 -222 -225 -228 -232 -237 -241
KR4301R84329 2021-08 4325 1,861

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,859 -1,859 -1,859 -1,859 -1,859 -1,860 -1,861
-5.33% -1,167 -1,168 -1,169 1,171 -1,174 -1,178 -1,184
-2.67% -488 -497 -507 -519 -532 -546 -562
0% 73 49 25 0 -25 -49 -74
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OESXQ1-C4025-EURO STOXX 50

54.80

41.10

27.40

—~ 13.70

— 0.00 T T T ;
ol 0.00 28.00 56.00 84.00 112.00 140.00 168.00 196.00 224.00

-13.70

-27.40

-41.10

-54.80
e

OESXQ1-C4050-EURO STOXX 50

35.32

26.49

17.66

—~ 883

— 0.00 T T T '
ol 0.00 23.20 46.40 69.60 92.80 116.00 139.20 162.40 185.60

A -8.83

-17.66

-26.49

-35.32



OESXQ1-P4025-EURO STOXX 50

15.88
1191
7.94
— 397
o
=
EE 0-00 T T T d T T T 1
ol 0.00 9.13 18.25 27.38 36.50 45.63 54.75 63.88 73.00
A -3.97
-7.94
-11.91
-15.88 -
7H4
OESXQ1-P4050-EURO STOXX 50
14.37
10.78
7.19
— 3.59
o
=
:Lr- 0.00 T T T 7 T T T )
ol 0.00 10.58 21.15 31.73 42.30 52.88 63.45 74.03 84.60
A -3.59
7.19
-10.78
-14.37 -
7+4

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

CHEHO 4 S H(VaR : 99%MEIF+F,1027|F)

CHol: 4 Bel)
8
4
3
1
1
CHoJ: Bt 2l)
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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 3,757 0 3,757 | & LY
A e e B = | 433 6,814 -6,381| &L
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,757.25
2,817.94
1,878.63
— 939.31
ol
E\r' 0.00 T T T J T T T 1
ol 0.00 107.35 214.70 322.05 429.40 536.75 644.10 751.45 858.80
4“ -939.31
-1,878.63
-2,817.94
-3,757.25 -
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 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= 301
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -301 -301 -301 -301 -301 -301 -301
-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% 301 301 301 301 301 301 301
KR4201R84529 2021-08 =452.5 74

7| =Rt S

C




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
9 9 9 9 8 8 8
9 9 8 8 7 7 6
8 8 7 6 5 3 2
5 4 2 0 -2 -5 -7
-3 -6 -9 12 -15 -19 -22
-23 -26 -30 -33 -37 -41 -44
-55 -58 -61 -64 -68 -71 -74
KR4201R845 2021-08 2455 161
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
17 17 17 17 16 16 15
17 16 16 15 14 13 11
16 15 13 11 9 6 3
11 8 4 0 -5 -10 -15
-5 12 -18 -25 -32 -39 -46
-45 -53 -61 -70 -78 -86 -95
-113 -121 -129 -137 -145 -153 -161
KR4301R843 2021-08 %4325 31

7|=Rf o] H S
7t4 -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 -5 -5 -5 -4 -4 -4
-7 -7 -7 -6 -6 -6 -6
-7 -7 -7 -7 -7 -7 -7
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SAY  2021-07-30
712 2021-07-29
2 O0EKRX300Q1H A 2 (5 A1} i)
A a3
Tt7[A| "l &l x
KR4108R90002-2021-09 KRX300 t'%
2,536.82
1,902.62
1,268.41
-— 634.21
=
Er, 0.00
ol' 0.00 487.85 975.70 1,463.55 1,951.40 2,439.25 2,927.10 3,414.95 3,902.80
«J -634.21
-1,268.41
-1,902.62
-2,536.82
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4108R90002 2021-09 KRX300 MZ 203
7|Z=ApLto| HE
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 {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 1,004 0 1,004
A 27t5dH &g 1,698 0 1,698 |22
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
1,003.68
752.76
501.84
— 250.92
3
f_r_ 0.00
Or 0.00 351.95 703.90 1,055.85 1,407.80 1,759.75 2,111.70 2,463.65 2,815.60
<‘IJ -250.92
-501.84
-752.76
-1,003.68
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, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

277
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

303.49

202.33

101.16

0.00

-101.16

-202.33

-303.49

-404.65

502.69

377.02

251.35

125.67

0.00

-125.67

-251.35

-377.02

-502.69

CLU1-WTI CRUDE FUTURE Sep21

18.10 36.20 54.29 72.39 90.49 108.59 126.68

.00 144.78
717
COX1-BRENT CRUDE FUTR Nov21
.00 18.28 36.56 54.83 73.11 91.39 109.67 127.94 146.22




HOU1-NY Harb ULSD Fut Sep21

101.28

75.96

50.64

25.32

0.00

0.00

-25.32

-50.64

-75.96

-101.28

712

KR4175R80002-2021-08 &M &

504.64

378.48

252.32

126.16

0.00

-126.16

-252.32

-378.48

-504.64

578.40

433.80

289.20

144.60

0.00

~. —

.00

286.73 573.45 860.18 1,146.9 1,433.63 1,720.35 2,007.08 2,293.80

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

0.00

-144.60

-289.20

-433.80

-578.40




QSU1-Low Su Gasoil G Sep21

151.27
100.85
— 5042
ol
§£ 0-00 T T T J T T T 1
ol 0.00 150.44 300.88 451.31 601.75 752.19 902.63 1,053.06  1,203.50
A -50.42
-100.85
-151.27
-201.69 -
7
XBU1-GASOLINE RBOB FUT Sep21
214.42
160.82
107.21
— 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
-107.21
-160.82
214.42 -
7t
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= 40
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)



= 2021-07-30
= 2021-07-29

oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

382.67

287.00

191.33

95.67

0.00

-95.67

-191.33

-287.00

-382.67

151.86

113.90

75.93

37.97

0.00

-37.97

-75.93

-113.90

-151.86

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.85 31.70 63.40 79.25 95.10

.00 47.55 110.95 126.80
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.63 45.26 67.89 90.52 113.15 135.78 158.41 181.04




CU1-CORN FUTURE Sep21

/

137.31 274.63 411.94 549.25 686.56 823.88 961.19 1,098.50

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/ |

50.11 100.23 150.34 200.45 250.56 300.68 350.79 400.90

/

/

72

KR4175R80002-2021-08 &M S

~.

o~

~.

286.73 573.45 860.18 1,146.9 1,433.63 1,720.35 2,007.08 2,293.80

390.20
260.14

— 130.07

ol

=|

L o000

ol 0.00

A -130.07
-260.14
-390.20
-520.27
337.81
253.36
168.91

— 8445

ol

=|

o o000

ol 0.00

H -84.45
-168.91
-253.36
-337.81
516.11
344.07

= 17204

od

=|

L o000

ol 0.00

<M -172.04
-344.07
516.11
-688.14




KWU1-KC HRW WHEAT FUT Sep21

110.60 //
73.73 /
— 3687
ol
=|
L o000 : : : : : : \
ol 0.00 164.88 329.75 494.63 659.50 824.38 989.25 1,154.13  1,319.00
N [ /
-73.73 /
-110.60
-147.47
o
SBV1-Sugar #11 (WORLD) Oct21
303.19 /
227.39 /
151.59 /
—~ 75.80
ol
=|
o 0.0 : : : : ; ; )
ol 0.00 4.65 9.31 13%61 23.26 27.92 32.57 37.22
| -75.80 /
-151.59 /
-227.39
-303.19
)
SMZ1-SOYBEAN MEAL FUTR Dec21
239.52 /
179.64 /
119.76 /
— 59.88
=
o 000 : : : : . . \
ol 0.00 89.53 179.05 268.58 358.10 447.63 537.15 626.68 716.20
'('IJ -59.88 /
-119.76 /
-179.64
-239.52




455.77

341.83

227.88

—~ 113.94

T 000

-113.94

-227.88

-341.83

-455.77

202.03

134.68

—~ 6734

— 0.00

-67.34

-134.68

-202.03

-269.37

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

340.25

680.50 1,020.75 1,361.00 1,701.25

2,041.50

2,381.75

2,722.00

72

WU1-WHEAT FUTURE(CBT) Sep21

0.00

172.19

344.38 516.56 688.75 860.94

1,033.13

1,205.31

1,377.50

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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