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AOEQIHIA
A a3

0 109

U7|AHe| &

A

-163.58

-327.15

-490.73

-654.30 -

-18.88

19

=

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

654.30

490.73

327.15

163.58

0.00

545.25

109.05 218.10 327.15 436.20

654.30

763.35

872.40

717

KR41B9R80009-2021-08 FA S S AUINEME

37.76

28.32

18.88

9.44

0.00

27,125.00

5,425.00 10,850.00  16,275.00_-721,700.00

32,550.00

37,975.00

43,400.00

9.44

-28.32

-37.76 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2021-09 ZAI200K|$=ME

KR4101R90007

7| =Xt S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -52 -52 -52 -52 -52 -52 -52
-5.33% -35 -35 -35 -35 -35 -35 -35
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 35 35 35 35 35 35 35
8.00% 52 52 52 52 52 52 52
KR41B9R80009 2021-08 FUSSUMEM = 3

7| =R S
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. IPEEES| XL &MY FH(VaR : 99%HE|TFE,10U7|F) (G EE))
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o

=ES

=

U7|AHe| &

VGU1-EURO STOXX 50 Sep21

459.58

306.39

—~ 153.19

o 0.00
ol 0.00 1,028.25  2,056.50  3,084.75 _~4,113.00  5,141.25

6,169.50 7,197.75 8,226.00

H -153.19

-306.39

-459.58

-612.77

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21

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

=ES

=

2. WI|MHEe &

HCQ1-HSCEI Futures Aug21

718.37

478.91

—~ 239.46

— 0.00
ol 0.00 2,319.50 4,639.00 6,958.50 9,278.00 11,597.50 13,917.00 16,236.50  18,556.00

-239.46

-478.91

-718.37

-957.82

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21 7
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



2021-08-05
2l 2021-08-04

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 4,092

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1177 1,173 1,167 1,157 1,143 1,126 1,105
-5.33% 1,140 1,116 1,086 1,052 1,013 970 924
-2.67% 912 849 784 77 649 580 510
0% 225 151 75 0 -76 -152 -228
2.67% -980 -1,023 -1,070 -1,122 1,177 -1,235 -1,295
5.33% -2,A71 -2,484 -2,501 -2,523 -2,550 -2,582 -2,617
8.00% -4,042 -4,044 -4,048 -4,054 -4,064 -4,076 -4,092
KR4201R84354 2021-08 E435 283

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 71 71 71 70 69 68 67
-5.33% 69 68 66 64 62 59 57
-2.67% 57 54 49 45 40 36 31
0% 17 11 6 0 -6 -11 -17
2.67% -63 -66 -70 -74 -79 -83 -88
5.33% -166 -168 -169 -171 -174 -176 -179
8.00% -278 -278 -279 -279 -280 -282 -283
KR4301R84329 2021-08 4325 1,764

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,763 -1,763 -1,763 -1,763 -1,763 -1,763 -1,764
-5.33% -1,060 -1,061 -1,062 -1,063 -1,065 -1,068 -1,072
-2.67% -382 -392 -403 -415 -428 -442 -456
0% 52 35 18 0 -18 -36 -54




2.67% 135 132 128 124 118 110 102
5.33% 137 137 137 137 136 135 134
8.00% 137 137 137 137 137 137 137

4. TH4YE2| ZtHE oY T H(VaR : 9% UE[+F,10U7|F) (THel: = 2k 3)
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712 2021-08-04

A 7158 |2 0 NEE
AT F7t5H =M 0 0| &
A F7t5H A 10 0 10|22
A 2715 |2 0 117 -117 | ZLY
BH7|AIHO| £ RE
OESXQ1-C4025-EURO STOXX 50
57.86
43.40
28.93
— 14.47
&l
ar
o 0.00 : : : , : : : ]
ol 0.00 29.60 59.20 88.80 118.40 148.00 177.60 207.20 236.80
H -14.47
-28.93
-43.40
-57.86
7%
OESXQ1-C4050-EURO STOXX 50
37.33
27.99
18.66
— 933
&l
ar
— 0.00 T T T T T T T 1
ol 0.00 24.55 49.10 73.65 98.20 122.75 147.30 171.85 196.40
H 9.33
-18.66
-27.99
-37.33



OESXQ1-P4025-EURO STOXX 50

11.60
8.70
5.80
—~ 2.90
ol
E’ 0-00 T T T d T T T 1
ol 0.00 6.68 13.35 20.03 26.70 33.38 40.05 46.73 53.40
l(“ -2.90
-5.80
-8.70
-11.60 -
742
OESXQ1-P4050-EURO STOXX 50
10.69
8.02
5.35
— 2.67
ol
?.r- 0.00 T T T ’ T T T )
ol 0.00 7.88 15.75 23.63 31.50 39.38 47.25 55.13 63.00
4“ -2.67
-5.35
-8.02
-10.69 -
7424
3. AlLE| 9 S RHE @AM AT A) GERE)
260105SQPX SG EURO Covered CALL STRATEGY 9
OESXQ1-C4(EURO STOXX 50 5
OESXQ1-C4(EURO STOXX 50 3
OESXQ1-P4CEURO STOXX 50 1
OESXQ1-P4CEURO STOXX 50 1
4. THENES| ATHE U0 LIA(VaR : 99%AE 4 F,1027|F) (Erl:4 5t 2l)



SAlY  2021-08-05
712 2021-08-04

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= 3,817 0 3,817 | LY
=4 2715 |2 433 6,814 -6,381 | ZfLY
BH7|AIHO| £ RE
KR4101R90007-2021-09 A I|200X| =M E
3,816.75
2,862.56
1,908.38
—  954.19
&l
E‘r' 0.00 T T T J T T T 1
ol 0.00 109.05 218.10 327.15 436.20 545.25 654.30 763.35 872.40
M 95419
-1,908.38
-2,862.56
-3,816.75 -
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
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 305
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -305 -305 -305 -305 -305 -305 -305
-5.33% -203 -203 -203 -203 -203 -203 -203
-2.67% -102 -102 -102 -102 -102 -102 -102
0% 0 0 0 0 0 0 0
2.67% 102 102 102 102 102 102 102
5.33% 203 203 203 203 203 203 203
8.00% 305 305 305 305 305 305 305
KR4201R84529 2021-08 4525 87

7|Z=Rtel BiE g




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 7 6 6
7 7 6 6 5 4 3
4 3 2 0 -2 -4 -5
-7 -10 -12 -15 -17 -20 -22
-35 -37 -40 -42 -45 -47 -50
-78 -79 -80 -82 -84 -85 -87
KR4201R845 2021-08 =455 188
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
13 13 13 13 13 13 12
13 13 13 12 12 12 11
12 12 11 10 9 7 5
8 6 3 0 -4 -7 -1
-12 -18 -23 -29 -34 -40 -46
-68 -74 -80 -86 -92 -99 -105
-162 -165 -169 -173 -178 -183 -188
KR4301R843 2021-08 %4325 29

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
29 29 29 29 29 29 29
18 18 18 18 18 18 18
6 6 7 7 7 7 8
-1 -1 0 0 0 1 1
-2 -2 -2 -2 -2 -2 -2
-2 -2 -2 -2 -2 -2 -2
-2 -2 -2 -2 -2 -2 -2

£
2
o

557
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71EY

H20
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2021-08-05
2021-08-04

AOEKRX300Q1 8l A o (F A THHH)

2. M7|A|-He| &l x
KR4108R90002-2021-09 KRX300 ME
2,573.22
1,929.92
1,286.61
— 643.31
3]
;"ir, 0.00
6r 0.00 494.85 989.70 1,484.55 1,979.40 2,474.25 2,969.10 3,463.95 3,958.80
<‘IJ -643.31
-1,286.61
-1,929.92
-2,573.22
7t
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THREH TR
KR4108R90002 2021-09 KRX300 MEZ 206
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -206 -206 -206 -206 -206 -206 -206
-5.33% -137 -137 -137 -137 -137 -137 -137
-2.67% -69 -69 -69 -69 -69 -69 -69
0% 0 0 0 0 0 0 0
2.67% 69 69 69 69 69 69 69
5.33% 137 137 137 137 137 137 137
8.00% 206 206 206 206 206 206 206
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SAlY  2021-08-05
712 2021-08-04

At f7t5d  |M= 0 0 0
Al QMHEA 2% 0 0 022l
A w7158 (M= 1,067 0 1,067
=4 f715d  |2¥ 1,695 0 1,695 &2
2. H7[AEHe| &7 x
VNCQ1-VN30 Index Future Aug21
1,066.63
799.97
533.31
— 266.66
3]
=|
f_r_ 0.00
ol 0.00 368.75 737.50 1,106.25 1,475.00 1,843.75 2,212.50 2,581.25 2,950.00
4“ -266.66
-533.31
-799.97
-1,066.63
74
3.ALE| Y &R X HF (XA HSH) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 136
VNCQ1 VN30 Index Future Aug21 85
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS



U7|AHe| &

A

SAlY  2021-08-05
712 2021-08-04

of| L XA SR A B (K H-THYH)
A a3

295.61

197.08

98.54

0.00

-98.54

-197.08

-295.61

-394.15

493.53

370.14

246.76

123.38

0.00

-123.38

-246.76

-370.14

-493.53

19

=

CLU1-WTI CRUDE FUTURE Sep21

17.64 35.28 52.92 70.56 88.20 105.84 123.48

.00 141.12
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.94 35.89 53.83 71.77 89.71 107.66 125.60 143.54




HOU1-NY Harb ULSD Fut Sep21

72

KR4175R80002-2021-08 E&{ M &

377.59 \

o~

~. —

%r 0.00 286.05 572.10 858.15 1,144.2 1,430.25 1,716.30 2,002.35 2,288.40
J

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

99.77
74.83
49.88

— 2494

ol

=

L o000

ol 0.00

M -24.94
-49.88
-74.83
-99.77
251.72

~ 12586

od

=

T 000
-125.86
-251.72
-377.59
-503.45
440.32
293.54

— 146.77

ol

=

T 000

ol 0

M -146.77
-293.54
-440.32
-587.09

.00 1.01 2.02 3.02 4.03 5.04 6.05 7.05 8.06




QSU1-Low Su Gasoil G Sep21

148.95
99.30
— 4965
ol
?—’ 0.00 T T T J T T T 1
ol 0.00 148.19 296.38 444.56 592.75 740.94 889.13  1,037.31  1,185.50
W soes
-99.30
-148.95
-198.60 -
7t
XBU1-GASOLINE RBOB FUT Sep21
213.31
159.99
106.66
—~ 5333
ol
?_r_ 0.00 : : : : : : : !
ol 0.00 0.57 1.14 1.70 2.27 2.84 3.41 3.97 4.54
W
-106.66
-159.99
-213.31 -
77
3. AlL2| e £ xHS (X CHE Mo AZ ) (EHel 2 2HR)
CLU1 WTI CRUDE FUTURE Sep21 32
COX1 BRENT CRUDE FUTR Nov21 39
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R800 2021-08 2| M= 40
NGU21 NATURAL GAS FUTR Sep21 47
QSu1 Low Su Gasoil G Sep21 16
XBU1 GASOLINE RBOB FUT Sep21 17
4. nP S H4-F0| Z|CEH| 4 S HU(VaR : 99% 4 E|+F, 102 7| F) (EHe 2 EHR)



SAIY  2021-08-05

712 2021-08-04
Oa2|EANAHA S A (X H-THEH)
Ak

o

U7|AHe| &

=ES

=

A

372.76

279.57

186.38

93.19

0.00

-93.19

-186.38

-279.57

-372.76

150.73

113.04

75.36

37.68

0.00

-37.68

-75.36

-113.04

-150.73

BOZ1-SOYBEAN OIL FUTR Dec21

15.45 30.90 61.80 77.25 92.70

.00 46.35 108.15 123.60
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.47 44.94 67.40 89.87 112.34 134.81 157.27 179.74




CU1-CORN FUTURE Sep21

521.61

391.20

260.80

130.40

e _

0.00

.00

137.63 275.25 412.88 550.50 688.13 825.75 963.38 1,101.00

-130.40

/

-260.80

/

-391.20

-521.61

293.71

220.28

146.85

514.89

343.26

171.63

0.00

712

KCU1-COFFEE 'C' FUTURE Sep21

/ |

.00

43.71 87.43 131.14 174.85 218.56 262.28 305.99 349.70

/

/

72

KR4175R80002-2021-08 &M E

~.

o~

~.

0.00

-171.63

-343.26

-514.89

-686.52

286.05 572.10 858.15 1,144.2 1,430.25 1,716.30 2,002.35 2,288.40




118.83

79.22

A -39.61
-79.22
-118.83

-158.43

KWU1-KC HRW WHEAT FUT Sep21

39.61

T T T 1

0.00
0.00

176.88 353.75 530.63 707.50 884.38 1,061.25 1,238.13 1,415.00

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

292.65

219.49

146.32

73.16

T T 1

0.00
0.00

4.50 8.99 13.49 17.98 22.48 26.97 31.47 35.96

-73.16

/

-146.32

/

-219.49

-292.65

72

SMZ1-SOYBEAN MEAL FUTR Dec21

175.35

116.90

58.45

T T 1

0.00
0.00

87.43 174.85 262.28 349.70 437.13 524.55 611.98 699.40

-58.45

-116.90

-175.35

-233.80



441.65

331.23

220.82

—~ 11041

T 000

-110.41

-220.82

-331.23

-441.65

212.75

141.83

— 70.92

— 0.00

-70.92

-141.83

-212.75

-283.67

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

329.94

659.88 989.81 1,319.75 1,649.69 1,979.63

2,309.56

2,639.50

72

WU1-WHEAT FUTURE(CBT) Sep21

0.00

181.13

362.25 543.38 724.50 905.63 1,086.75

1,267.88

1,449.00

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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