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

637.50
478.13
318.75
— 159.38
ol
EE 0.00
ol 0.00 106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00
<‘IJ -159.38
-318.75
-478.13
-637.50
717
3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101R90007 2021-09 ZAIL|200K| =M 51
J|ZERHA HEN
7t4 -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
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2. WI|MHe| &

=S

=

VGU1-EURO STOXX 50 Sep21

623.65

467.74

311.82

—~ 155.91

— 0.00
ol 0.00 1,046.50 2,093.00 3,139.50 4,186.00 5,232.50 6,279.00 7,325.50 8,372.00

-155.91

-311.82

-467.74

-623.65
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£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 0
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2. WI|MHe| &

=S

=

HCQ1-HSCEI Futures Aug21

732.83

488.56

—~ 244.28

— 0.00

0.00 2,365.25 4,730.50 7,095.75 9,461.00 11,826.25 14,191.50  16,556.75

18,922.00

-244.28

-488.56

-732.83

-977.11

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

8

I

FI\'I
£
1E
1S
o
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SAY  2021-08-12
712 2021-08-11
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



24,003.75
18,002.81
12,001.88

—~ 6,000.94

<H -6,000.94
-12,001.88
-18,002.81

-24,003.75 -

0.00

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 =432.5 3,534

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 36 36 36 36 36 36 36
-5.33% 36 36 36 36 36 36 36
-2.67% 36 36 36 36 36 36 35
0% 26 19 11 0 -12 -26 -41
2.67% -524 -544 -566 -589 -612 -636 -660
5.33% -1,991 -1,991 -1,992 -1,993 -1,995 -1,997 -2,001
8.00% -3,534 -3,534 -3,534 -3,534 -3,534 -3,534 -3,534
KR4201R84354 2021-08 E435 230

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1
0% 1 1 0 0 0 -1 -2
2.67% -22 -24 -26 -28 -30 -32 -34
5.33% -120 -120 -120 -120 -120 -121 -121
8.00% -230 -230 -230 -230 -230 -230 -230
KR4301R84329 2021-08 4325 1,885

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,885 -1,885 -1,885 -1,885 -1,885 -1,885 -1,885
-5.33% -1,257 -1,257 -1,257 -1,257 -1,257 -1,257 -1,257
-2.67% -628 -628 -628 -628 -628 -628 -628
0% 0 0 0 0 0 -1 -2
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o

o

U7IAHe| &

=S

d

OESXQ1-C4025-EURO STOXX 50

82.53

61.90

41.26

—~ 20.63

— 0.00 T T ;
ol 0.00 42.33 84.65 126.98 169.30 211.63 253.95 296.28 338.60

-20.63

-41.26

-61.90

-82.53
e

OESXQ1-C4050-EURO STOXX 50

55.13

41.35

27.56

—~ 13.78

— 0.00 T T '
ol 0.00 36.35 72.70 109.05 145.40 181.75 218.10 254.45 290.80

A -13.78

-27.56

-41.35

-55.13



OESXQ1-P4025-EURO STOXX 50

2.03
1.52
1.02
0.51
0-00 T T T d T T T 1
0.00 1.25 2.50 3.75 5.00 6.25 7.50 8.75 10.00
0.51
-1.02
1.52
-2.03
73
OESXQ1-P4050-EURO STOXX 50
1.98
1.49
0.99
0.50
0.00 T T T 7 T T T )
0.00 1.53 3.05 4.58 6.10 7.63 9.15 10.68 12.20
-0.50
-0.99
-1.49
-1.98 -
7
3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 14
OESXQ1-C4(EURO STOXX 50 7
OESXQ1-C4(EURO STOXX 50 4
OESXQ1-P4CEURO STOXX 50 0.16
OESXQ1-P4CEURO STOXX 50 0.16
AEo| A2 MO AT A(VaR : 99%AIZ4E,1027|F) (Er9l4Brel)



SAY  2021-08-12
712 2021-08-11

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= 3,719 0 3,719 | ZLY
A f7t5d |24 433 0 433|224

TR NELIELIEE S

KR4101R90007-2021-09 T A | 200X| =4 =
3,718.75
2,789.06
1,859.38

—  929.69

ol

;—r' 0.00 T T T J T T T 1

ol 0.00 106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00

<M -929.69

-1,859.38

-2,789.06

-3,718.75 -

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. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101R90007 2021-09 [ AL200K|+=ME 297

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -297 -297 -297 -297 -297 -297 -297
-5.33% -198 -198 -198 -198 -198 -198 -198
-2.67% -99 -99 -99 -99 -99 -99 -99
0% 0 0 0 0 0 0 0
2.67% 99 99 99 99 99 99 99
5.33% 198 198 198 198 198 198 198
8.00% 297 297 297 297 297 297 297
KR4301R84329 2021-08 £4325 34

7| =Xk HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 34 34 34 34 34 34
-5.33% 23 23 23 23 23 23 23
-2.67% 11 11 11 11 11 11 11
0% 0 0 0 0 0 0 0
2.67% -8 -8 -8 -8 -7 -7 -7
5.33% -8 -8 -8 -8 -8 -8 -8
8.00% -8 -8 -8 -8 -8 -8 -8
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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2 O0LEKRX300Q1 ) A 2 (F 4] -THY )
1. A=A

KR4108R90002-2021-09 KRX300 M &

1,811.63
1,207.75
— 603.88
ol
EE 0.00
ol 0.00 483.10 966.20 1,449.30 1,932.40 2,415.50 2,898.60 3,381.70 3,864.80
<‘IJ -603.88
-1,207.75
-1,811.63
-2,415.50
712
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4108R90002 2021-09 KRX300 M= 193
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -193 -193 -193 -193 -193 -193 -193
-5.33% -129 -129 -129 -129 -129 -129 -129
-2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 129 129 129 129 129 129 129
8.00% 193 193 193 193 193 193 193
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Mt {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 1,082 0 1,082
A 27t5dH &g 1,691 0 1,691 |22
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
1,081.53
811.15
540.77
— 270.38
3
f_r_ 0.00
Or 0.00 373.53 747.05 1,120.58 1,494.10 1,867.63 2,241.15 2,614.68 2,988.20
<‘IJ -270.38
-540.77
-811.15
-1,081.53
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



SAY  2021-08-12
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

381.06

285.80

190.53

95.27

0.00

-95.27

-190.53

-285.80

-381.06

302.29

201.53

100.76

0.00

-100.76

-201.53

-302.29

-403.05

CLU1-WTI CRUDE FUTURE Sep21

17.07 34.15 51.22 68.29 85.36 102.44 119.51

.00 136.58
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.56 35.11 52.67 70.22 87.78 105.33 122.89 140.44




HOU1-NY Harb ULSD Fut Sep21

97.53

73.15

48.76

24.38

0.00

-24.38

-48.76

-73.15

-97.53

72

KR4175R80002-2021-08 &M &

[~

381.32

o~

254.21

127.11

~.

0.00

.00 288.88 577.75 866.63 1,155.5 1,444.38 1,733.25 2,022.13 2,311.00

-127.11

N

-254.21

-381.32

-508.42

597.53

448.15

298.76

149.38

0.00

-149.38

-298.76

-448.15

-597.53

o~

72

NGU21-NATURAL GAS FUTR Sep21

.00 1.02 2.05 3.07 4.09 5.11 6.14 7.16 8.18




QSU1-Low Su Gasoil G Sep21

194.51
145.88
97.25
. 4863
ol
?vr 0-00 T T T J T T T 1
ol 0.00 145.25 290.50 435.75 581.00 726.25 871.50 1,016.75  1,162.00
A -48.63
-97.25
-145.88
-194.51 -
7174
XBU1-GASOLINE RBOB FUT Sep21
159.86
106.58
— 5329
&l
o o00 : : : ; : : . ‘
ol 0.00 0.57 1.14 1.70 2.27 2.84 3.41 3.97 454
H -53.29
-106.58
-159.86
-213.15 -
71
3. AL £ FEHE @|CHA MO AT o) (EFS):#Dt2))
CLU1 WTI CRUDE FUTURE Sep21 30
COox1 BRENT CRUDE FUTR Nov21 32
HOU1 NY Harb ULSD Fut Sep21 8
KR4175R800 2021-08 He{M= 41
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
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SAY  2021-08-12

712 2021-08-11
Oag|EANAHA S| A (X H-THEH)

A a3

365.39

274.04

182.70

91.35

0.00

-91.35

-182.70

-274.04

-365.39

155.05

116.29

77.52

38.76

0.00

-38.76

-77.52

-116.29

-155.05

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.16 30.31 60.62 75.78 90.93

.00 45.47 106.09 121.24
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.08 46.16 69.24 92.32 115.40 138.48 161.56 184.64




—_—
e

<A

CU1-CORN FUTURE Sep21

389.90

259.94

129.97

e |

0.00

.00

137.31 274.63 411.94 549.25 686.56 823.88 961.19 1,098.50

-129.97

/

-259.94

/

-389.90

-519.87

712

KCU1-COFFEE 'C' FUTURE Sep21

306.47

229.85

153.23

519.98

346.65

173.33

0.00

/ —

.00

45.50 91.00 136.50 182.00 227.50 273.00 318.50 364.00

/

/

72

KR4175R80002-2021-08 &M S

~.

o~

~.

0.00

-173.33

-346.65

-519.98

-693.30

288.88 577.75 866.63 1,155.5 1,444.38 1,733.25 2,022.13 2,311.00




KWU1-KC HRW WHEAT FUT Sep21

719.00

120.13 /
80.09 /
—  40.04
ol
=|
L o000 : : : : : : \
ol 0.00 178.56 357.13 535.69 714.25 892.81 1,071.38  1,249.94  1,428.50
('IJ -40.04 /
-80.09 /
-120.13
-160.18
74
SBV1-Sugar #11 (WORLD) Oct21
239.90 //
159.93 /
— 7997
ol
=|
o 0.0 : : : : ; ; )
ol 0.00 4.90 9.80 14%59 24.49 29.39 34.28 39.18
| -79.97 /
-159.93 /
-239.90
-319.86
7t
SMZ1-SOYBEAN MEAL FUTR Dec21
180.25 //
120.17 /
—  60.08
=
o 000 : : : : . . \
ol 0.00 89.88 179.75 269.63 359.50 44938 539.25 629.13
'('IJ -60.08 /
-120.17 /
-180.25
-240.34




SX1-SOYBEAN FUTURE Nov21

447 .26
335.44
223.63
— 11181
3|
il: 0-00 T T T J T T T 1
Or 0.00 334.19 668.38 1,002.56 1,336.75 1,670.94 2,005.13 2,339.31 2,673.50
4“ -111.81
-223.63
-335.44
-447.26 -
74
WU1-WHEAT FUTURE(CBT) Sep21
213.66
142.44
— 71.22
&
E.:,‘_F_ 0.00 T T T 7 T T T )
BF 0.00 181.75 363.50 545.25 727.00 908.75 1,090.50 1,272.25 1,454.00
4“ -71.22
-142.44
-213.66
-284.88 -
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 25
KR4175R800 2021-08 HE{ME 55
KWU1 KC HRW WHEAT FUT Sep21 13
SBV1 Sugar #11 (WORLD) Oct21 26
SMZ1 SOYBEAN MEAL FUTR Dec21 19
SX1 SOYBEAN FUTURE Nov21 36
WU1 WHEAT FUTURE(CBT) Sep21 23
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