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

476.27
317.51
—~ 158.76
ol
EE 0.00
ol 0.00 105.84 211.68 317.51 423.35 529.19 635.03 740.86 846.70
<‘IJ -158.76
-317.51
-476.27
-635.03
74
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4101R90007 2021-09 LA L200X| =M= 51
IESNEEEY
7t -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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VGU1-EURO STOXX 50 Sep21

625.85

469.39

312.93

—~ 156.46

— 0.00
ol 0.00 1,050.13 2,100.25 3,150.38 4,200.50 5,250.63 6,300.75 7,350.88 8,401.00

-156.46

-312.93

-469.39

-625.85

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 0
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HCQ1-HSCEI Futures Aug21

737.53

491.68

—~ 24584

— 0.00

0.00 2,379.75 4,759.50 Ul 9,519.00 11,898.75 14,278.50  16,658.25

19,038.00

-245.84

-491.68

-737.53

-983.37

3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21
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SAY  2021-08-13
7= 2021-08-12

HHEER (FAEE-THY)
Ak

OHE@R) =ZX[M(1-2)
Mt e = = | 0 38,726 -38,726| & LY
A 27t5dH  |SM 0 38,159 -38,159| & LY
TEZ|A| el &=
KR4201R94205-2021-09 =420

2,100.00

1,575.00

1,050.00
-— 525.00
2
;—r' 0.00 T T T T T T T 1
6I' 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
4“ -525.00

-1,050.00

-1,575.00

-2,100.00

74
KR4201R94221-2021-09 2422.5

29,152.50

21,864.38

14,576.25
—_— 7,288.13
2
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00
< -7,288.13

-14,576.25

-21,864.38

-29,152.50




6,906.25

5,179.69

3,453.13

1,726.56

KR4201R94254-2021-09 425

ol
ir‘ 0.00 T T T T T T T 1
ol 0.00 106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00
'HJ -1,726.56
-3,453.13
-5,179.69
-6,906.25
e
3. ALE| Y £ R XHE AN N0 AT ) 9J:uare))
KR4201R94205 2021-09 2420 133
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 63 61 58 56 53 50 47
-5.33% 55 52 48 45 41 36 32
-2.67% 41 36 31 26 21 17 12
0% 15 10 5 0 -5 -10 -15
2.67% -21 -25 -30 -34 -39 -44 -49
5.33% -65 -69 -72 -76 -80 -84 -88
8.00% -116 -118 -120 -123 -126 -129 -133
KR4201R94221 2021-09 2422.5 1,778
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 792 768 740 707 671 631 588
-5.33% 708 665 618 568 516 461 405
-2.67% 528 466 402 338 273 207 141
0% 212 141 71 0 -71 -141 -212
2.67% -251 -317 -383 -450 -518 -586 -655
5.33% -843 -893 -946 -1,001 -1,059 -1,119 -1,180
8.00% -1,526 -1,557 -1,594 -1,634 -1,679 -1,727 -1,778
KR4201R94254 2021-09 =425 406
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 170 165 159 152 144 136 126
-5.33% 153 144 134 123 111 99 87
-2.67% 117 103 89 74 59 44 29
0% 50 33 17 0 -17 -33 -50
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SAY  2021-08-13
7= 2021-08-12

A S7t53  |2ag 0|&e
tllgt FtEH =M o=
A 7153 |2ag 10 10| & Q)
A FtEH =M 0 153 -153| &Ly
TEI|A| ™| & x
OESXQ1-C4025-EURO STOXX 50
89.45
67.09
44,73
— 2236
&
ar
~ 0.00 T T ;
BF 0.00 45.58 91.15 136.73 182.30 227.88 273.45 319.03 364.60
4“ -22.36
-44.73
-67.09
-89.45
74
OESXQ1-C4050-EURO STOXX 50
60.30
45.22
30.15
— 15.07
3]
ar
— 0.00 T T T T T T T 1
6I' 0.00 39.50 79.00 118.50 158.00 197.50 237.00 276.50 316.00
4“ -15.07
-30.15
-45.22
-60.30



1.43
1.07
0.72
—~ 0.36
— 0.00
A -0.36
-0.72

-1.07

-1.43 -

1.03

0.69

—~ 034

— 0.00

-0.34

-0.69

-1.03

OESXQ1-P4025-EURO STOXX 50

.00 0.‘88 1.‘75 2.‘63 3.50 4.‘38 7.60
e
OESXQ1-P4050-EURO STOXX 50
.00 1.65 2.‘10 3.‘15 4.é0 5.‘25 8.;10
742
3. AL 20 FEHES AITH2 A0 AZ ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 14
OESXQ1-C4(EURO STOXX 50 7
OESXQ1-C4(EURO STOXX 50 5
OESXQ1-P4C EURO STOXX 50 0.11
OESXQ1-P4C EURO STOXX 50 0.1
of A|CHAACI A2 U(VaR : 99%MEILE, 102 7| F) (Ekgl:eHTre))



SAY  2021-08-13
7= 2021-08-12

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

A 7/t5d  |d= 0 106 -106| LA
AT e e B = | 1,736 7,877 -6,142 | &Ly
A = A 3,598 0 3,598| &FLY
A 2715H |24 528 6,652 -6,124 | &Ly
TEZ|A| el &=
KR4101R90007-2021-09 A I|200X| =M E
3,598.48
2,698.86
1,799.24
— 899.62
ol
E‘r' 0.00 T T T J T T T 1
ol 0.00 105.84 211.68 317.51 423.35 529.19 635.03 740.86 846.70
4‘“ -899.62
-1,799.24
-2,698.86
-3,598.48 -
74
KR4201R94429-2021-09 £442.5
4,093.13
3,069.84
2,046.56
— 1,023.28
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 110.63 221.25 331.88 442.50 553.13 663.75 774.38 885.00
< -1,023.28
-2,046.56
-3,069.84
-4,093.13



KR4201R94452-2021-09 2445

2,558.75

1,919.06

1,279.38
~ 63969
od
=
E 0.00 ; ; ; ; ; ; .
ol 0.00 111.25 222.50 333.75 445.00 556.25 667.50 778.75 890.00

-1,279.38 \

-1,919.06 \

-2,558.75

7%
KR4301R94203-2021-09 3420

105.00

78.75 \

52.50 \
~ 2625
od \
=
E 0.00 : ‘ ‘ v : ‘ ‘ ,
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
<M -26.25

-52.50

-78.75

-105.00

7t
KR4301R94229-2021-09 3422.5

422.50

316.88 \

211.25 \
~ 10563
od
=|
L o000 : : : y : ; ; \
ol 0.00 105.63 211.25 316.88 42250 528.13 633.75 739.38 845.00
<M -105.63

-211.25

-316.88

-422.50




3.AUE|IRE £YF=HS (H L YSY) (Gl B ey

ol
KR4101R90007 2021-09 [ AL200K|+=ME 287

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -287 -287 -287 -287 -287 -287 -287
-5.33% -191 -191 -191 -191 -191 -191 -191
-2.67% -96 -96 -96 -96 -96 -96 -96
0% 0 0 0 0 0 0 0
2.67% 9 9 96 9 9 96 9%
5.33% 191 191 191 191 191 191 191
8.00% 287 287 287 287 287 287 287
KR4201R94429 2021-09 2442.5 175

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 45 44 43 41 39 37 34
-5.33% 43 41 38 35 31 27 22
-2.67% 37 33 28 22 16 10 3
0% 22 15 8 0 -8 -16 -25
2.67% -7 -16 -25 -35 -44 -54 -63
5.33% -54 -64 -74 -84 -94 -104 -113
8.00% -120 -128 -138 -147 -156 -166 -175
KR4201R94452 2021-09 =445 104

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 25 24 24 23 22 20 18
-5.33% 24 23 21 19 17 15 12
-2.67% 21 18 16 12 9 5 1
0% 13 9 5 0 -5 -10 -15
2.67% -3 -9 -14 -20 -26 -31 -37
5.33% -30 -36 -42 -48 -54 -61 -67
8.00% -68 74 -80 -86 -92 -98 -104
KR4301R94203 2021-09 3420 7

E A e

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 4 4 4 4 4 4 4
-2.67% 1 1 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301R94229 2021-09 3£422.5 28

7| =Rt S




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 27 27 28 28 28
-5.33% 16 16 17 17 17 17 17
-2.67% 6 6 7 7 8 8 8

0% -2 -1 -1 0 1 1 2

2.67% -5 -5 -5 -4 -4 -3 -3
5.33% -7 -6 -6 -6 -6 -5 -5
8.00% -7 -7 -7 -7 -7 -6 -6

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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SAY  2021-08-13

7= 2021-08-12
ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

2,405.25
1,803.94
1,202.63
— 601.31
ol
EE 0.00
ol 0.00 481.05 962.10 1,443.15 1,924.20 2,405.25 2,886.30 3,367.35 3,848.40
<‘IJ -601.31
-1,202.63
-1,803.94
-2,405.25
712
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4108R90002 2021-09 KRX300 M= 192
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -192 -192 -192 -192 -192 -192 -192
-5.33% -128 -128 -128 -128 -128 -128 -128
-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% 128 128 128 128 128 128 128
8.00% 192 192 192 192 192 192 192
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SAY  2021-08-13
7= 2021-08-12

Mt {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A = A 1,076 0 1,076
A FHEH |2 1,702 0 1,702 | % Q|
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
806.75
537.83
— 268.92
3
f_r_ 0.00
Or 0.00 371.50 743.00 1,114.50 1,486.00 1,857.50 2,229.00 2,600.50 2,972.00
4“ -268.92
-537.83
-806.75
-1,075.67
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 136
VNCQ1 VN30 Index Future Aug21 86
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

278



SAY  2021-08-13
7= 2021-08-12

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

o

U7IAHe| &

=S

=

<A

398.58

298.94

199.29

99.65

0.00

-99.65

-199.29

-298.94

-398.58

305.86

203.91

101.95

0.00

-101.95

-203.91

-305.86

-407.82

CLX1-WTI CRUDE FUTURE Nov21

17.16 3433 51.49 68.65 85.81 102.98 120.14

.00 137.30
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.77 35.53 53.30 71.06 88.83 106.59 124.36 142.12




HOX1-NY Harb ULSD Fut Nov21

77.17

51.45

—~ 25.72

o o000

ol 0.00

A -25.72

-51.45

-77.17

-102.90

712

KR4175R90001-2021-09 B2 M &

511.19

383.39

255.60

—~ 127.80
T o0.00
W 12780
-255.60
-383.39

-511.19

625.41
469.06
312.71
— 15635
T o0.00
-156.35
-312.71
-469.06

-625.41

~. —

.00

290.45 580.90 871.35 1,161.8 1,452.25 1,742.70 2,033.15 2,323.60

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

T T 1

ol 0.00

T

1.04 2.07 3.11 4.14 5.18 6.21 7.25 8.28




QSX1-Low Su Gasoil G Nov21

150.75

100.50

—~ 5025

T 000

144.25

721.25

288.50 432.75 577.00

865.50

1,009.75 1,154.00

-50.25

-100.50

-150.75

-201.00 -

72

XBX1-GASOLINE RBOB FUT Nov21

203.72

152.79

101.86

—~ 5093

— 0.00

0.

52 1.05 1.57 2.09 2.61

3.14 3.66 4.18

-50.93

-101.86

-152.79

-203.72 -

3. MLIE| 28 £YFZHFE L0 ESH)

CLX1
COXx1
HOX1

WTI CRUDE FUTURE Nov21
BRENT CRUDE FUTR Nov21
NY Harb ULSD Fut Nov21

KR4175R900 2021-09 H{ME

NGX21
QSX1
XBX1

NATURAL GAS FUTR Nov21
Low Su Gasoil G Nov21
GASOLINE RBOB FUT Nov21

o A2 (VaR : 99% A 2| FF 102 7| E)

I’_'FI
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o
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SAY  2021-08-13

7= 2021-08-12
Oag|EANAHA S| A (X H-THEH)

A a3

371.50

278.63

185.75

92.88

0.00

-92.88

-185.75

-278.63

-371.50

153.18

114.88

76.59

38.29

0.00

-38.29

-76.59

-114.88

-153.18

SIEES
BOZ1-SOYBEAN OIL FUTR Dec21
.00 15.40 30.80 46.20 61.60 77.00 92.40 107.80 123.20
7
CTZ1-COTTON NO.2 FUTR Dec21
.00 22.81 45.61 68.42 91.22 114.03 136.83 159.64 182.44




CZ1-CORN FUTURE Dec21

551.99 /

413.99 /

276.00 /
— 138.00
ol
=
g, 0.00 . . . . . . \
Or 0.00 139.81 279.63 419.44 559.25 699.06 838.88 978.69 1,118.50
(‘IJ -138.00 /

-276.00 /

-413.99

-551.99

74
KCZ1-COFFEE 'C' FUTURE Dec21

244.29 //

162.86 /
— 81.43
ol
=
o 0.00 ; ; ; ; ; ; ]
Or 0.00 46.75 93.50 140.25 187.00 233.75 280.50 327.25 374.00
(‘IJ -81.43 /

-162.86 /

-244.29

-325.72

74
KR4175R90001-2021-09 &M S

522.81 \\

348.54 \
= 174.27
=l
=
f_. 0.00 . . . . ; ; ,
Or 0.00 290.45 580.90 871.35 1,161.8 1,452.25 1,742.70 2,033.15 2,323.60
(‘IJ -174.27 \

-348.54 \

-522.81 \

-697.08




167.68

125.76

A -41.92
-83.84
-125.76

-167.68

KWZ1-KC HRW WHEAT FUT Dec21

83.84

41.92

T T T 1

0.00
0.00

180.50 361.00 541.50 722.00 902.50 1,083.00 1,263.50 1,444.00

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

317.99

238.49

158.99

T T 1

0.00

4.87 9.74 14.60 19.47 24.34 29.21 34.07 38.94

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

178.63

119.09

59.54

T T T 1

0.00

.00

89.13 178.25 267.38 356.50 445.63 534.75 623.88 713.00

-59.54

-119.09

-178.63

-238.17



448.30

336.23

224.15

—~ 112.08

T 000

-112.08

-224.15

-336.23

-448.30

225.33

150.22

— 7511

— 0.00

-75.11

-150.22

-225.33

-300.45

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

335.00

670.00 1,005.00 1,340.00 1,675.00

2,010.00

2,345.00

2,680.00

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

184.81

369.63 554.44 739.25 924.06

1,108.88

1,293.69

1,478.50

BOZ1
CTZ1
Ccz1

KCZ1

KWZ1
SBV1
SMZ1
SX1
WzZ1

FRUE @2 LY ZY)

SOYBEAN OIL FUTR Dec21
COTTON NO.2 FUTR Dec21
CORN FUTURE Dec21
COFFEE 'C' FUTURE Dec21
KR4175R900 2021-09 ZE{ME

KC HRW WHEAT FUT Dec21
Sugar #11 (WORLD) Oct21
SOYBEAN MEAL FUTR Dec21
SOYBEAN FUTURE Nov21
WHEAT FUTURE(CBT) Dec21




Gl



