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

643.50

482.63

321.75

160.88

0.00

107.25 214.50 321.75 429.00 536.25 643.50 750.75

858.00

-160.88

-321.75

-482.63

-643.50 -

717

KR41B9R80009-2021-08 TS JHINEHME

37.32

27.99

18.66

9.33

0.00

5,362.50 10,725.00  16,087.50_-21,450.00 26,812.50 32,175.00 37,537.50

42,900.00

-9.33

-18.66

-27.99

-37.32 -



3. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101R90007 2021-09 [ AL200K|+=ME 51

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -51 -51 -51 -51 -51 -51 -51
-5.33% -34 -34 -34 -34 -34 -34 -34
-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% 34 34 34 34 34 34 34
8.00% 51 51 51 51 51 51 51
KR41B9R80009 2021-08 FUSSYHEME 3

7| =Xk HE
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. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EHe 2 2HR)
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2. 7[AEHe| &Y x
VGU1-EURO STOXX 50 Sep21
622.19
466.64
311.09
—~ 155.55
&
=
f_r_ 0.00
ol 0.00 1,044.13 2,088.25 3,132.38 4,176.50 5,220.63 6,264.75 7,308.88 8,353.00
<‘IJ -155.55
-311.09
-466.64
-622.19
712
3. AlL2I2 £ EHEAIA Mol AT ) (EFSl:are)
VGU1 EURO STOXX 50 Sep21
4. IHPAMEQ| XL &0 H4ZH(VaR : 99%HE|+F,10¥7|F) (EH- =4 DER)
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HCQ1-HSCEI Futures Aug21

959.81

719.86

479.91

—~ 239.95

— 0.00
ol 0.00 2,324.00 4,648.00 6,972.00 9,296.00 11,620.00 13,944.00 16,268.00  18,592.00

-239.95

-479.91

-719.86

-959.81

’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)
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HHEER (FAEE-THY)
A a3

o

d

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



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 =432.5 3,894

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 238 238 238 238 238 238 238
-5.33% 238 238 238 238 237 237 236
-2.67% 236 233 229 224 216 206 194
0% 99 67 34 0 -34 -69 -105
2.67% -832 -853 -876 -902 -929 -957 -987
5.33% -2,336 -2,337 -2,339 -2,342 -2,346 -2,352 -2,360
8.00% -3,893 -3,893 -3,893 -3,893 -3,893 -3,894 -3,894
KR4201R84354 2021-08 E435 261

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 11
-5.33% 11 11 11 11 11 11 10
-2.67% 10 10 10 10 10 9 9
0% 6 4 2 0 -2 -4 -7
2.67% -46 -48 -50 -52 -55 -57 -60
5.33% -149 -150 -150 -150 -151 -151 -152
8.00% -261 -261 -261 -261 -261 -261 -261
KR4301R84329 2021-08 4325 1,918

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,918 -1,918 -1,918 -1,918 -1,918 -1,918 -1,918
-5.33% -1,269 -1,269 -1,269 -1,269 -1,269 -1,269 -1,269
-2.67% -621 -621 -621 -621 -621 -621 -621
0% 16 11 6 0 -6 -12 -19
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OESXQ1-C4025-EURO STOXX 50

78.34

58.75

39.17

—~ 19.58

o 0.00 : : ,
ol 0.00 40.30 80.60 120.90 161.20 201.50 241.80 282.10

-19.58

-39.17

-58.75

-78.34
e

OESXQ1-C4050-EURO STOXX 50

52.01

39.01

26.00

—~ 13.00

— 0.00 T T '
ol 0.00 34.40 68.80 103.20 137.60 172.00 206.40 240.80

<A

-13.00

-26.00

-39.01

-52.01



OESXQ1-P4025-EURO STOXX 50

2.55
191
1.28
0.64
0-00 T T T d T T T 1
0.00 1.58 3.15 4.73 6.30 7.88 9.45 11.03 12.60
-0.64
-1.28
-1.91
-2.55 -
73
OESXQ1-P4050-EURO STOXX 50
2.60
1.95
1.30
0.65
0.00 T T T 7 T T T )
0.00 1.93 3.85 5.78 7.70 9.63 11.55 13.48 15.40
-0.65
1.30
-1.95
-2.60 -
7
3. ALY AATZHE @(CHA M A2 (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 0.2
OESXQ1-P4CEURO STOXX 50 0.21
AEo| A2 MO AT A(VaR : 99%AIZ4E,1027|F) CLEE)



SAY  2021-08-11
712 2021-08-10

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

MR {ItEd  |ME 0 0 08t
AT 5 H =M 0 0 0| &Ly
=4 tEH (M= 3,754 0 3,754/ &y
A f7t5d |24 433 0 433|224
TR NELIELIEE S
KR4101R90007-2021-09 T A | 200X| =4 =
3,753.75
2,815.31
1,876.88
— 93844
ol
;—r' 0.00 T T T J T T T 1
ol 0.00 107.25 214.50 321.75 429.00 536.25 643.50 750.75 858.00
<M -938.44
-1,876.88
-2,815.31
-3,753.75 -
7%
KR4301R84329-2021-08 3432.5
432.50 -
324.38
216.25
— 108.13
&l
=|
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 108.13 216.25 324.38 432.50 540.63 648.75 756.88 865.00
M 1013
-216.25
-324.38
-432.50



3. AlLIE| 2 £YF=HSZ[CHEH

ol
2021-09 ZAI200K|$=ME

KR4101R90007 300

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -300 -300 -300 -300 -300 -300 -300
-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% 300 300 300 300 300 300 300
KR4301R84329 2021-08 3£432.5 34

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 34 34 34 34 34 34
-5.33% 22 22 22 22 22 22 22
-2.67% 11 11 11 11 11 11 11
0% 0 0 0 0 0 0 0
2.67% -4 -4 -4 -4 -4 -4 -4
5.33% -4 -4 -4 -4 -4 -4 -4
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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SAY  2021-08-11
712 2021-08-10
A 0FEKRX300Q 3 A & (54 -THY )
1. A=A
2. TN He| &=
KR4108R90002-2021-09 KRX300 t'%
2,433.25
1,824.94
1,216.63
-— 608.31
=
Er, 0.00
ol' 0.00 486.65 973.30 1,459.95 1,946.60 2,433.25 2,919.90 3,406.55 3,893.20
«J -608.31
-1,216.63
-1,824.94
-2,433.25
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4108R90002 2021-09 KRX300 MZ 195
7|Z=ApLto| HE
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-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% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
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SAY  2021-08-11
712 2021-08-10

Mt {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 1,086 0 1,086
A 27t5dH &g 1,686 0 1,686 | &2
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
1,085.73
814.29
542.86
— 271.43
3
f_r_ 0.00
Or 0.00 375.13 750.25 1,125.38 1,500.50 1,875.63 2,250.75 2,625.88 3,001.00
4“ -271.43
-542.86
-814.29
-1,085.73
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 87
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)
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=

CLU1-WTI CRUDE FUTURE Sep21

370.71

278.04

185.36

—~ 92.68

<A

0.00

-92.68

-185.36

-278.04

-370.71

471.62

353.71

235.81

117.90

0.00

-117.90

-235.81

-353.71

-471.62

.00

16.62 33.24 49.86 66.48 83.10

99.72 116.34 132.96

717

COX1-BRENT CRUDE FUTR Nov21

.00

17.15 3431 51.46 68.61 85.76

102.92 120.07 137.22




95.70
71.77
47.85
—~ 23.92

a_  0.00

A -23.92

-47.85
-71.77

-95.70

379.60
253.07
—~ 126,53
T o0.00
W 63
-253.07
-379.60

-506.13

592.56
444.42
296.28
— 14814

o 000

-296.28
-444.42

-592.56

HOU1-NY Harb ULSD Fut Sep21

.00 0.51 1.02 1.53 2.04 2.55 3.06 3.57 4.08

72

KR4175R80002-2021-08 &M &

[~

o~

~. —

.00 287.58 575.15 862.73 1,150.3i 1,437.88 1,725.45 2,013.03 2,300.60

N

o~

-148.14

72

NGU21-NATURAL GAS FUTR Sep21

0.00 1.02 2.03 3.05 4.06 5.08 6.09 7.11 8.12




QSU1-Low Su Gasoil G Sep21

141.44
94.29
— 4715
ol
§£ 0-00 T T T J T T T 1
ol 0.00 140.94 281.88 422.81 563.75 704.69 845.63 986.56 1,127.50
A -47.15
-94.29
-141.44
-188.59 -
7
XBU1-GASOLINE RBOB FUT Sep21
157.42
104.95
— 5247
&l
o o00 : : : ; : : : ‘
ol 0.00 0.56 1.12 1.67 2.23 2.79 3.35 3.90 4.46
H -52.47
-104.95
-157.42
-209.90 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
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 47
QSu1 Low Su Gasoil G Sep21 15
XBU1 GASOLINE RBOB FUT Sep21 17
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (T EHTt2)



SAY  2021-08-11

712 2021-08-10
of 12| HAAIHAZEA D (K H-THYH)
Ak

o

U7IAHe| &

=S

=

<A

361.21

270.91

180.61

90.30

0.00

-90.30

-180.61

-270.91

-361.21

114.40

76.27

38.13

0.00

-38.13

-76.27

-114.40

-152.54

BOZ1-SOYBEAN OIL FUTR Dec21

14.99 29.97 59.94 74.93 89.91

.00 44.96 104.90 119.88
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.73 45.45 68.18 90.90 113.63 136.35 159.08 181.80




CU1-CORN FUTURE Sep21

390.84
260.56

— 130.28

ol

=|

L o000

ol 0

A -130.28
-260.56
-390.84
-521.12
301.64
226.23
150.82

— 7541

ol

=|

o o000

ol 0

H -75.41
-150.82
-226.23
-301.64
690.18
517.64
345.09

= 17255

od

=|

o o.00

ol

<M -172.55
-345.09
-517.64
-690.18

e _

.00 137.56 275.13 412.69 550.25 687.81 825.38 962.94 1,100.50

/

/

712

KCU1-COFFEE 'C' FUTURE Sep21

/ —

.00 44.84 89.68 134.51 179.35 224.19 269.03 313.86 358.70

72

KR4175R80002-2021-08 &M S

~.

0.00 287.58 575.15 862.73 1,150.3i 1,437.88 1,725.45 2,013.03 2,300.60




117.86

78.57

A -39.29
-78.57
-117.86

-157.14

KWU1-KC HRW WHEAT FUT Sep21

39.29

T T T 1

0.00
0.00

175.38 350.75 526.13 701.50 876.88 1,052.25 1,227.63 1,403.00

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

300.90

225.68

150.45

T T 1

4.62 9.24 13.85 18.47 23.09 27.71 32.32 36.94

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

240.43

180.33

120.22

60.11

T T 1

0.00

.00

89.88 179.75 269.63 359.50 449.38 539.25 629.13 719.00

-60.11

-120.22

-180.33

-240.43



SX1-SOYBEAN FUTURE Nov21

444.95
333.71
222.48
— 111.24
3|
il: 0-00 T T T J T T T 1
Or 0.00 332.44 664.88 997.31 1,329.75 1,662.19 1,994.63 2,327.06 2,659.50
4“ -111.24
-222.48
-333.71
-444.95 -
74
WU1-WHEAT FUTURE(CBT) Sep21
208.82
139.22
— 69.61
&
E.:,‘_F_ 0.00 T T T 7 T T T )
6F 0.00 177.81 355.63 533.44 711.25 889.06 1,066.88 1,244.69 1,422.50
4“ -69.61
-139.22
-208.82
-278.43 -
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
BOZ1 SOYBEAN OIL FUTR Dec21 29
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 42
KCU1 COFFEE 'C' FUTURE Sep21 24
KR4175R800 2021-08 HE{ME 55
KWU1 KC HRW WHEAT FUT Sep21 13
SBV1 Sugar #11 (WORLD) Oct21 24
SMZ1 SOYBEAN MEAL FUTR Dec21 19
SX1 SOYBEAN FUTURE Nov21 36
WU1 WHEAT FUTURE(CBT) Sep21 22
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