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=

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

559.72

373.14

186.57

0.00

106.61 213.23 319.84 426.45 533.06 639.68 746.29

852.90
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KR41B9R80009-2021-08 FA S S AUINEME

28.38

18.92

9.46

0.00

5,437.50 10,875.00  16,312.50_-21,750.00 27,187.50  32,625.00  38,062.50

43,500.00

-9.46

-18.92

-28.38

-37.85 -



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 = 3

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3 -3 -3 -3 -3 -3 -3
-5.33% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
8.00% 3 3 3 3 3 3 3
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

609.00

456.75

304.50

— 152.25

— 0.00
ol 0.00 1,022.00 2,044.00 3,066.00 4,088.00 5,110.00 6,132.00 7,154.00 8,176.00

-152.25

-304.50

-456.75

-609.00
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3. MLIE| 28 £FZHFE L0 =)
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VGU1 EURO STOXX 50 9
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HCQ1-HSCEI Futures Aug21

951.45

713.59

475.72

—~ 237.86

— 0.00
ol 0.00 2,303.75 4,607.50 6,911.25 9,215.00 11,518.75 13,822.50 16,126.25  18,430.00

-237.86

-475.72

-713.59

-951.45

717

3. AlL2| % 2o X E (X Ao ATd) (T2 HHBHR)
HCQ1 HSCEI Futures Aug21

4. IHPAMEQ| XL &0 H4ZH(VaR : 99%HE|+F,10¥7|F) (EH- =4 DER)
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HHEZR(FAEE-0H4Y)
A a3

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 3,378

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 694 692 688 681 672 659 642
-5.33% 680 667 649 625 596 562 524
-2.67% 588 544 494 439 380 318 254
0% 246 165 83 0 -83 -167 -252
2.67% -533 -616 -699 -784 -869 -954 -1,040
5.33% -1,737 -1,786 -1,842 -1,901 -1,965 -2,032 -2,101
8.00% -3,183 -3,201 -3,226 -3,256 -3,292 -3,333 -3,378
KR4201R84354 2021-08 E435 229

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 41 41 41 41 40 39 38
-5.33% 41 40 39 38 36 34 31
-2.67% 36 33 30 27 23 19 15
0% 17 11 6 0 -6 -12 -17
2.67% -32 -38 -44 -50 -57 -63 -69
5.33% -112 -116 -121 -126 -131 -136 -141
8.00% -213 -215 -217 -219 -222 -226 -229
KR4301R84329 2021-08 4325 1,938

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,938 -1,938 -1,938 -1,938 -1,938 -1,938 -1,938
-5.33% -1,250 -1,250 -1,250 -1,251 -1,252 -1,253 -1,255
-2.67% -565 -568 -572 -578 -585 -593 -602
0% 55 38 19 0 -20 -39 -60




283
431
471

304
441
474

324
451
476

344
459
478

364
466
479

383
471
479

402
475
479

2.67%
5.33%
8.00%
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Al o754 ALt 0 0| &e|
AT F7t5H =M 0 0| &
+A /tEAH |2 10 0 10| &2
=4 2715 |2 0 118 -118| LY
BH7|AIHO| £ RE
OESXQ1-C4025-EURO STOXX 50
52.26
39.20
26.13
— 13.07
&l
ar
o 0.00 : : : , : : : ]
ol 0.00 26.58 53.15 79.73 106.30 132.88 159.45 186.03 212.60
H -13.07
-26.13
-39.20
52.26
7%
OESXQ1-C4050-EURO STOXX 50
33.38
25.04
16.69
— 835
&l
ar
— 0.00 T T T T T T T 1
ol 0.00 21.83 43.65 65.48 87.30 109.13 130.95 152.78 174.60
H -8.35
-16.69
-25.04
-33.38



OESXQ1-P4025-EURO STOXX 50

17.18
12.88
8.59
— 4.29
ol
E’ 0-00 T T T d T T
ol 0.00 9.83 19.65 29.48 39.30 49.13 58.95 68.78 78.60
l(“ -4.29
-8.59
-12.88
-17.18 -
73
OESXQ1-P4050-EURO STOXX 50
15.47
11.60
7.73
— 3.87
ol
?.r- 0.00 T T T ’ T T T
ol 0.00 11.33 22.65 33.98 45.30 56.63 67.95 79.28 90.60
4“ -3.87
-7.73
-11.60
-15.47 -
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  2021-08-03
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2| C| ool K200(F A B 8- THIT ZHE E)

Mt F75H (M= 0 0 0| &
AT 27t5dH  |SM 0 0 0| &Ly
A {7tsd  |M=E 3,731 0 3,731 | &Ly
A 27t5H  |SM 433 6,814 -6,381| &L
TE7|A|He| &=
KR4101R90007-2021-09 A A I|200X| M E
3,731.44
2,798.58
1,865.72
— 932.86
x
ir' 0.00 T T T J T T T 1
EI' 0.00 106.61 213.23 319.84 426.45 533.06 639.68 746.29 852.90
<'IJ -932.86
-1,865.72
-2,798.58
-3,731.44 -
74
KR4201R84529-2021-08 =452.5
2,036.25
1,527.19
1,018.13
—_— 509.06
ol
=
g, 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
&l
Eir- 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) CH|.EH TRl
KR4101R90007 2021-09 DA I200K| M2 299
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -299 -299 -299 -299 -299 -299 -299
-5.33% -199 -199 -199 -199 -199 -199 -199
-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% 199 199 199 199 199 199 199
8.00% 299 299 299 299 299 299 299
KR4201R84529 2021-08 4525 63

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
4 4 4 4 4 4 4
4 4 4 4 4 3 3
4 4 3 3 2 2 1
3 2 1 0 -1 -3 -4
-2 -4 -6 -8 -11 -13 -16
-17 -20 -23 -26 -29 -32 -35
-46 -49 -52 -54 -57 -60 -63
KR4201R845 2021-08 =455 133
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
7 7 7 7 7 7 7
7 7 7 7 6 6 5
7 7 6 5 4 3 2
5 4 2 0 -3 -6 -9
-3 -7 -11 -16 -21 -26 -32
-32 -38 -45 -52 -58 -65 -72
-92 -99 -106 -113 -120 -126 -133
KR4301R843 2021-08 %4325 32

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
32 32 32 32 32 32 32
21 21 21 21 21 21 21
9 9 9 10 10 10 10
-1 -1 0 0 0 1 1
-7 -6 -6 -6 -5 -5 -5
-8 -8 -8 -8 -7 -7 -7
-8 -8 -8 -8 -8 -8 -8
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2021-08-03
2021-08-02

AOEKRX300Q1 8l A o (F A THHH)

2. M7|A|-He| &l x
KR4108R90002-2021-09 KRX300 ME
1,885.65
1,257.10
— 628.55
3]
;"ir, 0.00
6r 0.00 483.50 967.00 1,450.50 1,934.00 2,417.50 2,901.00 3,384.50 3,868.00
<‘IJ -628.55
-1,257.10
-1,885.65
-2,514.20
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% -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% 202 202 202 202 202 202 202
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AO0LEH EHVN30H A (FAES)
1. Y=

2l 5 (M= 0 0 0
illat s715d  |2¥ 0 0 0%
A w7158 (M= 1,045 0 1,045
=4 f715d  |2¥ 1,706 0 1,706 &2
2. 27| N He| 2o E
VNCQ1-VN30 Index Future Aug21
783.70
522.47
—  261.23
ol
g_r_ 0.00
ol 0.00 361.25 722.50 1,083.75 ~1,445.00 1,806.25  2,167.50  2,528.75  2,890.00
H -261.23
-522.47
-783.70
-1,044.93
7}
3. AlLt2| 2% 2ol (X[l A0 ASH) (THl:2 T3
2.5504E+11 VN3O0TR Index(EUR) 136
VNCQ1 VN30 Index Future Aug21 84
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (T2 HHBHR)
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of| L XA SR A B (K H-THYH)
A a3

413.68

310.26

206.84

103.42

0.00

-103.42

-206.84

-310.26

-413.68

384.66

256.44

128.22

0.00

-128.22

-256.44

-384.66

-512.87

19

F=

CLU1-WTI CRUDE FUTURE Sep21

18.49 36.98 55.46 73.95 92.44 110.93 129.41

.00 147.90
717
COX1-BRENT CRUDE FUTR Nov21
.00 18.65 37.30 55.94 74.59 93.24 111.89 130.53 149.18




HOU1-NY Harb ULSD Fut Sep21

103.12

77.34

51.56

25.78

0.00

.00

-25.78

-51.56

-77.34

-103.12

712

KR4175R80002-2021-08 E&{ M &

506.48

379.86

253.24

126.62

0.00

~. —

0.00

-126.62

-253.24

-379.86

-506.48

570.82

428.11

285.41

142.70

0.00

-142.70

-285.41

-428.11

-570.82

287.78 575.55 863.33 1,151.1 1,438.88 1,726.65 2,014.43 2,302.20

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

0.00




QSU1-Low Su Gasoil G Sep21

206.01

154.51

103.01

—~ 51.50

T 000

153.56

767.81

307.13 460.69 614.25

921.38

1,074.94 1,228.50

-51.50

-103.01

-154.51

-206.01 -

72

XBU1-GASOLINE RBOB FUT Sep21

219.56

164.67

109.78

—~ 54.89

— 0.00

0.

58 1.17 1.75 2.33 291

3.50 4.08 4.66

-54.89

-109.78

-164.67

-219.56 -

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)
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Oa2|EANAHA S A (X H-THEH)

Ak

o

U7|AHe| &

=ES

=

A

285.35

190.23

95.12

0.00

-95.12

-190.23

-285.35

-380.47

112.45

74.97

37.48

0.00

-37.48

-74.97

-112.45

-149.94

BOZ1-SOYBEAN OIL FUTR Dec21

31.52 63.04 78.80 94.56

.00 15.76 47.28 110.32 126.08
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.35 44.70 67.04 89.39 111.74 134.09 156.43 178.78




CU1-CORN FUTURE Sep21

517.90

388.42

258.95

129.47

0.00

-129.47

-258.95

-388.42

-517.90

690.66

518.00

345.33

172.67

0.00

-172.67

-345.33

-518.00

-690.66

e _

.00 136.75 273.50 410.25 547.00 683.75 820.50 957.25 1,094.00

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/ —

.00 44.89 89.78 134.66 179.55 224.44 269.33 314.21 359.10

72

KR4175R80002-2021-08 &M E

~.

0.00 287.78 575.55 863.33 1,151.1 1,438.88 1,726.65 2,014.43 2,302.20




KWU1-KC HRW WHEAT FUT Sep21

707.80

150.65 /
112.99 /
75.33 /
— 37.66
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 168.31 336.63 504.94 673.25 841.56 1,009.88 1,178.19 1,346.50
(‘“ -37.66 /
-75.33 /
-112.99
-150.65
e
SBV1-Sugar #11 (WORLD) Oct21
291.54 /
218.65 /
145.77 /
— 7288
ol
=|
I 000 . . . . i i ]
ol 0.00 4.48 8.96 13.43 17.91 22.39 26.87 31.34 35.82
41 -72.88 /
-145.77 /
-218.65
-291.54
712
SMZ1-SOYBEAN MEAL FUTR Dec21
236.55 /
177.41 /
118.28 /
—_ 59.14
=
T 000 ; ; ; ; ; ; \
ol 0.00 88.48 176.95 265.43/353'.90 442.38 530.85 619.33
'('“ -59.14 /
-118.28 /
-177.41
-236.55




451.66

338.75

225.83

— 112,92

T 000

-112.92

-225.83

-338.75

-451.66

206.57

137.71

—~  68.86

— 0.00

-68.86

-137.71

-206.57

-275.43

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

337.31

674.63 1,011.94 1,349.25 1,686.56

2,023.88

2,361.19

2,698.50

72

WU1-WHEAT FUTURE(CBT) Sep21

0.00

175.94

351.88 527.81 703.75 879.69

1,055.63

1,231.56

1,407.50

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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