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U7IAHe| &

19

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

652.80

489.60

326.40

163.20

0.00

108.80 217.60 326.40 435.20 544.00 652.80 761.60

870.40

-163.20

-326.40

-489.60

-652.80 -

717

KR41B9R80009-2021-08 TS JHINEHME

37.58

28.19

18.79

9.40

0.00

5,400.00 10,800.00  16,200.00_-21,600.00 27,000.00 32,400.00 37,800.00

43,200.00

-9.40

-18.79

-28.19

-37.58 -



3. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101R90007 2021-09 [ AL200K|+=ME 52

7| =R AbO| EH 5
74 -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 FUSSYHEME 3

7| ZRHAto| HE Y
74 -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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SAY  2021-08-06
7= 2021-08-05

o

=S

=

2. WI|MHe| &

VGU1-EURO STOXX 50 Sep21

462.37

308.25

— 154.12

— 0.00
ol 0.00 1,034.50 2,069.00 3,103.50 4,138.00 5,172.50 6,207.00 7,241.50 8,276.00

-154.12

-308.25

-462.37

-616.50
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£
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2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 9
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



SAY  2021-08-06
7= 2021-08-05

o

2. WI|MHe| &

=S

=

HCQ1-HSCEI Futures Aug21

969.67

727.25

484.83

— 24242

— 0.00
ol 0.00 2,348.50 4,697.00 7,045.50 9,394.00 11,742.50 14,091.00 16,439.50 18,788.00

-242.42

-484.83

-727.25

-969.67

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21 8
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



SAY  2021-08-06
7= 2021-08-05

HHEZR(FAEE-0H4Y)
Ak

U7IAHe| &

<A

Of &= (2)

O ==(1)

M 1,076 0 1,076

88,254 -88,254

58,928.13

44,196.09

29,464.06

14,732.03

0.00

0.
-14,732.03

-29,464.06

-44,196.09

-58,928.13

19

KR4201R84321-2021-08 &5432.5

00

108.13

540.63 648.75 756.88

216.25 324.38 432.50

865.00

717

KR4201R84354-2021-08 435

4,241.25

3,180.94

2,120.63

1,060.31

0.00
0.

00

108.75

761.25

543.75 652.50

217.50 326.25 435.00

870.00

-1,060.31

-2,120.63

-3,180.94

-4,241.25




25,085.00

18,813.75

12,542.50

-12,542.50

-18,813.75

-25,085.00 -

6,271.25

0.00

-6,271.25

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 2H)
KR4201R84321 2021-08 E432.5 4,052

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,019 1,017 1,013 1,007 999 988 973
-5.33% 998 982 961 935 905 871 834
-2.67% 827 774 718 659 599 538 475
0% 214 143 71 0 -71 -143 -215
2.67% -958 -999 -1,044 -1,093 -1,146 -1,200 -1,257
5.33% -2,444 -2,455 -2,470 -2,490 -2,514 -2,543 -2,575
8.00% -4,011 -4,013 -4,016 -4,021 -4,028 -4,039 -4,052
KR4201R84354 2021-08 E435 279

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 60 60 60 60 59 59 58
-5.33% 59 59 58 56 54 52 50
-2.67% 51 48 44 41 37 33 28
0% 16 10 5 0 -5 -10 -16
2.67% -61 -64 -68 -72 -76 -80 -85
5.33% -164 -165 -166 -168 -170 -173 -176
8.00% -275 -275 -276 -276 -277 -278 -279
KR4301R84329 2021-08 4325 1,743

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,743 -1,743 -1,743 -1,743 -1,743 -1,743 -1,743
-5.33% -1,070 -1,071 -1,071 -1,072 -1,073 -1,074 -1,077
-2.67% -411 -418 -426 -435 -445 -455 -467
0% 49 33 17 0 -17 -33 -50




2.67% 146 143 139 135 129 122 114
5.33% 149 149 149 148 148 147 146
8.00% 149 149 149 149 149 149 149
4. IPHAEO| XL &M H4FH(VaR : 99%ME|FF,10¥7|F) (EIREL L))
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OESXQ1-C4025-EURO STOXX 50

65.98

49.48

32.99

—~ 16.49

— 0.00 T T ;
ol 0.00 33.85 67.70 101.55 135.40 169.25 203.10 236.95 270.80

-16.49

-32.99

-49.48

-65.98
e

OESXQ1-C4050-EURO STOXX 50

43.24

3243

21.62

—~ 10.81

— 0.00 T T T '
ol 0.00 28.53 57.05 85.58 114.10 142.63 171.15 199.68

<A

-10.81

-21.62

-32.43

-43.24



8.10

6.07

4.05

— 2.02

— 0.00

-2.02

-4.05

-6.07

-8.10 -

7.58

5.69

3.79

—~ 190

— 0.00

-1.90

-3.79

-5.69

-7.58 -

OESXQ1-P4025-EURO STOXX 50

.00 4.68 9.35 14.03 18.70 23.38 28.05 32.73 37.40
73
OESXQ1-P4050-EURO STOXX 50
.00 5.60 11.20 16.80 22.40 28.00 33.60 39.20 44.80
7
3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)

260105SQPX SG EURO Covered CALL STRATEGY
OESXQ1-C4(EURO STOXX 50
OESXQ1-C4(EURO STOXX 50
OESXQ1-P4CEURO STOXX 50
OESXQ1-P4CEURO STOXX 50

CHEA O A28 (VaR : 99% L E=F,10Y7|F)

—_

AW | =




SAY  2021-08-06
7= 2021-08-05

2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,808 0 3,808| &L
A e e B = | 433 6,814 -6,381| &L
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,808.00
2,856.00
1,904.00
— 952.00
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 108.80 217.60 326.40 435.20 544.00 652.80 761.60 870.40
<‘IJ -952.00
-1,904.00
-2,856.00
-3,808.00 -
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
e
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
<‘IJ -108.13
-216.25
-324.38
-432.50
72
3. AlLIZ| 9 20 B XS AN A0S ) (EFSl:uHOrl)
KR4101R90007 2021-09 ZAIL|200K| =M 304
J|EApAre] HEA
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -304 -304 -304 -304 -304 -304 -304
-5.33% -203 -203 -203 -203 -203 -203 -203
-2.67% -101 -101 -101 -101 -101 -101 -101
0% 0 0 0 0 0 0 0
2.67% 101 101 101 101 101 101 101
5.33% 203 203 203 203 203 203 203
8.00% 304 304 304 304 304 304 304
KR4201R84529 2021-08 24525 83

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 5 5 5 5 5 5 4
-2.67% 5 5 5 4 4 3 2

0% 3 2 1 0 -1 -3 -5
2.67% -6 -8 -10 -13 -15 -17 -20
5.33% -31 -34 -36 -38 -41 -43 -46
8.00% -74 -75 -76 77 -79 -81 -83

KR4201R84552 2021-08 2455 176
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9 9 9 9 9 9 9
-5.33% 9 9 9 9 8 8 8
-2.67% 9 8 8 7 6 5 4

0% 6 5 2 0 -3 -6 -9
2.67% -10 -14 -19 -24 -29 -34 -40
5.33% -60 -66 -72 77 -83 -89 -95
8.00% -151 -155 -158 -162 -167 -171 -176

KR4301R84329 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% 18 18 18 18 18 19 19
-2.67% 7 7 7 7 8 8 8

0% -1 -1 0 0 0 1 1
2.67% -3 -2 -2 -2 -2 -2 -2
5.33% -3 -3 -3 -3 -3 -3 -3
8.00% -3 -3 -3 -3 -3 -3 -3
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SAY  2021-08-06
7= 2021-08-05

2 O0LEKRX300Q1 ) A 2 (F 4] -THY )
1. A=A

KR4108R90002-2021-09 KRX300 M &

2,470.00
1,852.50
1,235.00
— 617.50
ol
EE 0.00
ol 0.00 494.00 988.00 1,482.00 1,976.00 2,470.00 2,964.00 3,458.00 3,952.00
<‘IJ -617.50
-1,235.00
-1,852.50
-2,470.00
712
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4108R90002 2021-09 KRX300 M= 197
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -197 -197 -197 -197 -197 -197 -197
-5.33% -132 -132 -132 -132 -132 -132 -132
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
5.33% 132 132 132 132 132 132 132
8.00% 197 197 197 197 197 197 197




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



SAY  2021-08-06
7= 2021-08-05

Mt {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 1,064 0 1,064
A 27t5dH &g 1,691 0 1,691 |22
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
1,063.66
797.75
531.83
— 265.92
3
f_r_ 0.00
Or 0.00 367.73 735.45 1,103.18 1,470.90 1,838.63 2,206.35 2,574.08 2,941.80
<‘IJ -265.92
-531.83
-797.75
-1,063.66
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 135
VNCQ1 VN30 Index Future Aug21 85
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS



SAY  2021-08-06
7= 2021-08-05

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

o

U7IAHe| &

=S

=

<A

380.37

285.28

190.19

95.09

0.00

-95.09

-190.19

-285.28

-380.37

360.36

240.24

120.12

0.00

-120.12

-240.24

-360.36

-480.49

CLU1-WTI CRUDE FUTURE Sep21

17.04 34.08 51.11 68.15 85.19 102.23 119.26

.00 136.30
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.47 34.94 52.40 69.87 87.34 104.81 122.27 139.74




HOU1-NY Harb ULSD Fut Sep21

72.94

48.63

— 2431

a_  0.00

A -24.31

-48.63

-72.94

-97.26

72

KR4175R80002-2021-08 &M &

503.54

377.65

251.77

—~ 125.88

~. —

o o000

286.10 572.20 858.30 1,144.4 1,430.50 1,716.60 2,002.70 2,288.80

A -125.88

N

-251.77

-377.65

o~

-503.54

72

NGU21-NATURAL GAS FUTR Sep21

454.93

303.29

— 15164

T T 1

T o0.00
A -151.64
-303.29
-454.93

-606.57

.00

T

1.04 2.08 3.12 4.16 5.20 6.24 7.28 8.32




QSU1-Low Su Gasoil G Sep21

146.31
97.54
— 4877
ol
Er’ 0-00 T T T J T T T 1
ol 0.00 145.63 291.25 436.88 582.50 728.13 873.75 1,019.38  1,165.00
A -48.77
-97.54
-146.31
-195.08 -
7
XBU1-GASOLINE RBOB FUT Sep21
211.32
158.49
105.66
— 5283
&l
o o00 : : : ; : : : ‘
ol 0.00 0.56 1.13 1.69 2.25 2.81 3.38 3.94 4.50
H -52.83
-105.66
-158.49
211.32 -
7t
3.ALE| Y & A xHE (X[ Mo ASAH) (THl:2 T3
CLU1 WTI CRUDE FUTURE Sep21 30
COox1 BRENT CRUDE FUTR Nov21 38
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R800 2021-08 He{M= 40
NGU21 NATURAL GAS FUTR Sep21 49
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)



= 2021-08-06
= 2021-08-05

oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

371.16

278.37

185.58

92.79

0.00

-92.79

-185.58

-278.37

-371.16

151.48

113.61

75.74

37.87

0.00

-37.87

-75.74

-113.61

-151.48

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.39 30.77 61.54 76.93 92.31

.00 46.16 107.70 123.08
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.58 45.16 67.73 90.31 112.89 135.47 158.04 180.62




CU1-CORN FUTURE Sep21

516.98

387.74

258.49

—~ 12925

e _

o o000

.00

136.44 272.88 409.31 545.75 682.19 818.63 955.06 1,091.50

-129.25

/

-258.49

/

-387.74

-516.98

712

KCU1-COFFEE 'C' FUTURE Sep21

295.08
221.31

147.54

514.98
343.32
—~ 17166
o o000
M 17166
-343.32
-514.98

-686.64

/ —

ol 0.00

.00

43.91 87.83 131.74 175.65 219.56 263.48 307.39 351.30

/

/

72

KR4175R80002-2021-08 &M S

~.

o~

~.

286.10 572.20 858.30 1,144.4 1,430.50 1,716.60 2,002.70 2,288.80




KWU1-KC HRW WHEAT FUT Sep21

708.00

155.41 /

116.55 /

77.70 /
— 3885
ol
=|
L o000 : : : : : : \
ol 0.00 173.56 347.13 520.69 694.25 867.81 1,041.38 121494  1,388.50
. [P /

-77.70 /

-116.55

-155.41

o
SBV1-Sugar #11 (WORLD) Oct21

291.81 /

218.86 /

145.91 /
— 7295
ol
=|
o 0.0 : : : : ; ; )
ol 0.00 4.48 8.97 13%93 22.41 26.90 31.38 35.86
| -72.95 /

-145.91 /

-218.86

-291.81

)
SMZ1-SOYBEAN MEAL FUTR Dec21

236.75 /

177.57 /

118.38 /

— 59.19
=
o 000 : : : : . . \
ol 0.00 88.50 177.00 ZGM.OO 442.50 531.00 619.50
'('IJ -59.19 /

-118.38 /

-177.57

-236.75




SX1-SOYBEAN FUTURE Nov21

443,70
332.78
221.85
— 110.93
3|
il: 0-00 T T T J T T T 1
Or 0.00 331.44 662.88 994.31 1,325.75 1,657.19 1,988.63 2,320.06 2,651.50
4“ -110.93
-221.85
-332.78
-443.70 -
74
WU1-WHEAT FUTURE(CBT) Sep21
210.57
140.38
— 70.19
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 179.31 358.63 537.94 717.25 896.56 1,075.88 1,255.19 1,434.50
4“ -70.19
-140.38
-210.57
-280.77 -
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
BOZ1 SOYBEAN OIL FUTR Dec21 30
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 41
KCU1 COFFEE 'C' FUTURE Sep21 24
KR4175R800 2021-08 HE{ME 55
KWU1 KC HRW WHEAT FUT Sep21 12
SBV1 Sugar #11 (WORLD) Oct21 23
SMZ1 SOYBEAN MEAL FUTR Dec21 19
SX1 SOYBEAN FUTURE Nov21 35
WU1 WHEAT FUTURE(CBT) Sep21 22
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