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

648.00

486.00

324.00

162.00

0.00

108.00 216.00 324.00 432.00 540.00 648.00 756.00

864.00

-162.00

-324.00

-486.00

-648.00 -

717

KR41B9R80009-2021-08 TS JHINEHME

37.24

27.93

18.62

9.31

0.00

5,350.00 10,700.00  16,050.00_-21,400.00 26,750.00 32,100.00 37,450.00

42,800.00

-9.31

-18.62

-27.93

-37.24 -



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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2. WI|MHe| &
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=

VGU1-EURO STOXX 50 Sep21

621.37

466.02

310.68

—~ 15534

— 0.00
ol 0.00 1,042.75 2,085.50 3,128.25 4,171.00 5,213.75 6,256.50 7,299.25 8,342.00

-155.34

-310.68

-466.02

-621.37

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 0

I

40
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (2t
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=

HCQ1-HSCEI Futures Aug21

717.52

478.34

—~ 239.17

— 0.00

0.00 2,316.75 4,633.50 6,950.25 9,267.00 11,583.75 13,900.50 16,217.25

18,534.00

-239.17

-478.34

-717.52

-956.69

3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21

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

’rT_I
£
£
2
o

I

7

FI\'I
£
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712 2021-08-09
HHEER (FAEE-THY)
A a3

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

540.63 648.75 756.88

108.13 216.25 324.38 432.50

865.00

717

KR4201R84354-2021-08 435

4,241.25

3,180.94

2,120.63

1,060.31

0.00
0.

00

543.75 652.50 761.25

108.75 217.50 326.25 435.00

870.00

-1,060.31

-2,120.63

-3,180.94

-4,241.25



24,544.38

18,408.28

12,272.19

-12,272.19

-18,408.28

-24,544.38 -

6,136.09

0.00

-6,136.09

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 4,084

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 503 503 503 503 503 503 502
-5.33% 503 502 501 499 496 491 484
-2.67% 480 466 448 428 404 379 351
0% 140 93 47 0 -47 -93 -140
2.67% -988 -1,009 -1,033 -1,060 -1,089 -1,121 -1,154
5.33% -2,513 -2,515 -2,518 -2,522 -2,528 -2,537 -2,548
8.00% -4,080 -4,080 -4,081 -4,081 -4,081 -4,082 -4,084
KR4201R84354 2021-08 E435 278

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 26 26 26 26 26
-5.33% 26 26 26 26 26 25 25
-2.67% 25 25 24 23 21 20 18
0% 9 6 3 0 -3 -6 -10
2.67% -59 -61 -64 -66 -69 -71 -74
5.33% -166 -166 -166 -167 -168 -168 -169
8.00% -278 -278 -278 -278 -278 -278 -278
KR4301R84329 2021-08 4325 1,860

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,860 -1,860 -1,860 -1,860 -1,860 -1,860 -1,860
-5.33% -1,207 -1,207 -1,207 -1,207 -1,207 -1,207 -1,207
-2.67% -554 -554 -554 -555 -556 -557 -558
0% 30 20 10 0 -10 -20 -30




2.67% 149 149 148 147 145 142 139
5.33% 150 150 150 150 150 150 150
8.00% 150 150 150 150 150 150 150

4. IPHAEO| XL &M H4FH(VaR : 99%ME|FF,10¥7|F) (EIREL L))
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OESXQ1-C4025-EURO STOXX 50

57.85

38.57

—~ 19.28

— 0.00 T T ;
ol 0.00 39.80 79.60 119.40 159.20 199.00 238.80 278.60

-19.28

-38.57

-57.85

-77.14
e

OESXQ1-C4050-EURO STOXX 50

51.33

38.50

25.66

—~ 1283

— 0.00 T T '
ol 0.00 34.05 68.10 102.15 136.20 170.25 204.30 238.35

<A

-12.83

-25.66

-38.50

-51.33



OESXQ1-P4025-EURO STOXX 50

4.01
3.00
2.00
1.00
0-00 T T T d T T T 1
0.00 2.40 4.80 7.20 9.60 12.00 14.40 16.80 19.20
-1.00
-2.00
-3.00
-4.01 -
713
OESXQ1-P4050-EURO STOXX 50
3.90
2.93
1.95
0.98
0.00 T T T 7 T T T )
0.00 2.90 5.80 8.70 11.60 14.50 17.40 20.30 23.20
-0.98
-1.95
-2.93
-3.90 -
73
3. AlLtE| @18 2o REHE @Il o) (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 13
OESXQ1-C4(EURO STOXX 50 6
OESXQ1-C4(EURO STOXX 50 4
OESXQ1-P4CEURO STOXX 50 0.32
OESXQ1-P4CEURO STOXX 50 0.31
AEo| A2 MO AT A(VaR : 99%AIZ4E,1027|F) (Er9l4Brel)



SAY  2021-08-10
712 2021-08-09

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

MR {ItEd  |ME 0 0 08t
A 7/t5d & 0 0 0| L
A 7/t5d  |d= 3,780 0 3,780 S U
Sl uEr- e 433 0 433 YL
TI|AE &=
KR4101R90007-2021-09 T A | 200X| =4 =
3,780.00
2,835.00
1,890.00
—~  945.00
il
;-r' 0.00 T T T d T T T 1
ol 0.00 108.00 216.00 324.00 432.00 540.00 648.00 756.00 864.00
<H -945.00
-1,890.00
-2,835.00
-3,780.00 -
7t4
KR4301R84329-2021-08 £432.5
432.50 +
324.38
216.25
—~ 108.13
ol
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 108.13 216.25 324.38 432.50 540.63 648.75 756.88 865.00
4‘“ -108.13
-216.25
-324.38
-432.50



3. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101R90007 2021-09 [ AL200K|+=ME 302

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -302 -302 -302 -302 -302 -302 -302
-5.33% -201 -201 -201 -201 -201 -201 -201
-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% 201 201 201 201 201 201 201
8.00% 302 302 302 302 302 302 302
KR4301R84329 2021-08 £4325 33

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 33 33 33 33 33
-5.33% 21 21 21 21 21 21 21
-2.67% 10 10 10 10 10 10 10
0% -1 0 0 0 0 0 1
2.67% -3 -3 -3 -3 -3 -3 -2
5.33% -3 -3 -3 -3 -3 -3 -3
8.00% -3 -3 -3 -3 -3 -3 -3
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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SAY  2021-08-10

712 2021-08-09
ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

1,839.75
1,226.50
— 613.25
ol
EE 0.00
ol 0.00 490.60 981.20 1,471.80 1,962.40 2,453.00 2,943.60 3,434.20 3,924.80
<‘IJ -613.25
-1,226.50
-1,839.75
-2,453.00
712
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4108R90002 2021-09 KRX300 M= 196
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196
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SAY  2021-08-10
712 2021-08-09

Mt {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 1,065 0 1,065
A 27t5dH &g 1,681 0 1,681 %2
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
798.83
532.55
—~  266.28
3
f_r_ 0.00
Or 0.00 368.23 736.45 1,104.68 1,472.90 1,841.13 2,209.35 2,577.58 2,945.80
<‘IJ -266.28
-532.55
-798.83
-1,065.11
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 134
VNCQ1 VN30 Index Future Aug21 85
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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oL K| QA SR A B (K AT H)
A a3

381.11

285.83

190.55

95.28

0.00

-95.28

-190.55

-285.83

-381.11

362.67

241.78

120.89

0.00

-120.89

-241.78

-362.67

-483.56

19

=

CLU1-WTI CRUDE FUTURE Sep21

17.07 34.14 51.21 68.28 85.35 102.42 119.49

.00 136.56
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.58 35.16 52.74 70.32 87.90 105.48 123.06 140.64




HOU1-NY Harb ULSD Fut Sep21

72

KR4175R80002-2021-08 &M &

377.88 \

o~

~. —

((?Ir 0.00 286.28 572.55 858.83 1,145.1 1,431.38 1,717.65 2,003.93 2,290.20
J

N

o~

72

NGU21-NATURAL GAS FUTR Sep21

97.75
73.32
48.88

— 2444

ol

=|

L o000

ol 0.00

A -24.44
-48.88
-73.32
-97.75
251.92

~ 1259

od

=

o o000
-125.96
-251.92
-377.88
-503.84
452.97
301.98

— 15099

ol

=

o 000

ol 0

A -150.99
-301.98
-452.97
-603.96

T T 1

T

.00 1.04 2.07 3.11 4.14 5.18 6.21 7.25 8.28




QSU1-Low Su Gasoil G Sep21

194.74
146.05
97.37
—  48.68
ol
§£ 0-00 T T T J T T T 1
ol 0.00 145.38 290.75 436.13 581.50 726.88 872.25 1,017.63  1,163.00
A -48.68
-97.37
-146.05
-194.74 -
7
XBU1-GASOLINE RBOB FUT Sep21
158.99
105.99
—  53.00
&l
o o00 : : : ; : : : ‘
ol 0.00 0.57 1.13 1.70 2.26 2.83 3.39 3.96 452
H -53.00
-105.99
-158.99
-211.99 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
CLU1 WTI CRUDE FUTURE Sep21 30
COox1 BRENT CRUDE FUTR Nov21 39
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R800 2021-08 He{M= 40
NGU21 NATURAL GAS FUTR Sep21 48
QSu1 Low Su Gasoil G Sep21 16
XBU1 GASOLINE RBOB FUT Sep21 17

Z|cHE M0 4FH(VaR : 99%AME|+F,10Y7|E)

1
1S
o



SAY  2021-08-10

712 2021-08-09
of 12| HAAIHAZEA D (K H-THYH)
Ak

o

U7IAHe| &

=S

=

<A

277.11

184.74

92.37

0.00

-92.37

-184.74

-277.11

-369.49

115.40

76.94

38.47

0.00

-38.47

-76.94

-115.40

-153.87

BOZ1-SOYBEAN OIL FUTR Dec21

30.64 61.27 76.59 91.91

.00 15.32 45.95 107.22 122.54
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.93 45.85 68.78 91.70 114.63 137.55 160.48 183.40




CU1-CORN FUTURE Sep21

525.95

394.47

262.98

131.49

0.00

-131.49

-262.98

-394.47

-525.95

687.06

515.30

343.53

171.77

0.00

-171.77

-343.53

-515.30

-687.06

/

.00 138.75 277.50 416.25 555.00 693.75 832.50 971.25 1,110.00

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

.00 44.00 88.00 132.00 176.00 220.00 264.00 308.00 352.00

72

KR4175R80002-2021-08 &M S

~.

0.00 286.28 572.55 858.83 1,145.1 1,431.38 1,717.65 2,003.93 2,290.20




KWU1-KC HRW WHEAT FUT Sep21

118.53 /
79.02 /
39.51 /
0.00 T T T T T T 1
0.00 176.44 352.88 529.31 705.75 882.19 1,058.63 1,235.06 1,411.50
-39.51 /
-79.02 /

-118.53

-158.04
712

SBV1-Sugar #11 (WORLD) Oct21

76.08 /

0.00 T T T T T T ,
0.00 4.67 9.34 14.01 18.68 23.35 28.02 32.69 37.36

-76.08 /

-152.16 /

72

SMZ1-SOYBEAN MEAL FUTR Dec21

239.28 /

179.46 /

119.64 /

—  59.82

= /

— 0-00 T T T T T T 1
0.00 89.43 178.85 268.28 357.70 447.13 536.55 625.98 715.40

4l 59.82 /

-119.64 /

-179.46

-239.28



447.46

335.60

223.73

—~ 111.87

T 000

-111.87

-223.73

-335.60

-447.46

281.48

211.11

140.74

—~ 7037

— 0.00

-70.37

-140.74

-211.11

-281.48

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

334.19

668.38 1,002.56 1,336.75 1,670.94

2,005.13

2,339.31

2,673.50

72

WU1-WHEAT FUTURE(CBT) Sep21

0.00

179.75

359.50 539.25 719.00 898.75

1,078.50

1,258.25

1,438.00

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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