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

468.11
312.08
— 156.04
ol
EE 0.00
ol 0.00 104.03 208.05 312.08 416.10 520.13 624.15 728.18 832.20
<‘IJ -156.04
-312.08
-468.11
-624.15
717
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101R90007 2021-09 ZAIL|200K| =M 50
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -50 -50 -50 -50 -50 -50 -50
-5.33% -33 -33 -33 -33 -33 -33 -33
-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% 33 33 33 33 33 33 33
8.00% 50 50 50 50 50 50 50
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VGU1-EURO STOXX 50 Sep21

629.42

472.06

314.71

—~ 157.35

— 0.00
ol 0.00 1,055.88 2,111.75 3,167.63 4,223.50 5,279.38 6,335.25 7,391.13 8,447.00

-157.35

-314.71

-472.06

-629.42
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Ak

HCQ1-HSCEI Futures Aug21

973.51
730.13
486.75
—~ 243.38
ol
=|
:Lr- 0.00
ol 0.00 2,355.25 4,710.50 7,065.75 9,421.00 11,776.25 14,131.50 16,486.75 18,842.00
<‘IJ -243.38
-486.75
-730.13
-973.51
7
3. ALY AATZHE @(CHA M A2 (Erl: 4Bt g)

HCQ1 HSCEI Futures Aug21
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HHEZR(FAEE-0H4Y)
A a3

OHE@R) =ZX[M(1-2)
Mt e = = | 0 54,909 -54,909| & L{
A 27t5dH  |SM 0 85,321 -85,321 | ZkLY
TEZ|A| el &=
KR4201R94205-2021-09 =420

2,100.00

1,575.00

1,050.00
-— 525.00
2
E'i[ 0.00 ¢
EI' 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
<1J -525.00

-1,050.00

-1,575.00

-2,100.00

74
KR4201R94221-2021-09 2422.5

59,783.75

44,837.81

29,891.88
— 14,94594
2
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00
ﬂj -14,945.94

-29,891.88

-44,837.81

-59,783.75




KR4301R94203-2021-09 £420

1,890.00
1,417.50
945.00
—_ 472.50
ol
i—r‘ 0.00 T T T Y T T T 1
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
<AIJ -472.50
-945.00
-1,417.50
-1,890.00 -
e
KR4301R94229-2021-09 £422.5
21,547.50
16,160.63
10,773.75
—~ 5,386.88
ol
?—r' 0.00 T T T " T T T 1
ol 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00
<‘IJ -5,386.88
-10,773.75
-16,160.63
-21,547.50 -
e
3. AlLIZ| 9 20 B XS AN A0S ) 9J:uHorgl)
KR4201R94205 2021-09 =420 121
J|EApAre] HEA
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 48 47 45 43 41 39 36
-5.33% 44 41 38 35 32 28 25
-2.67% 34 30 26 21 17 13 8
0% 15 10 5 0 -5 -10 -15
2.67% -15 -20 -24 -29 -34 -39 -44
5.33% -54 -58 -62 -66 -71 -75 -80
8.00% -101 -104 -107 -110 -113 -117 -121
KR4201R94221 2021-09 24225 3,304

7| 2 XpARO]




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,229 1,200 1,160 1,112 1,055 991 920
-5.33% 1,131 1,067 993 912 823 729 630
-2.67% 888 782 672 556 437 316 192

0% 412 276 138 0 -139 -278 -418
2.67% -354 -496 -638 -781 -923 -1,066 -1,209
5.33% -1,409 -1,529 -1,653 -1,781 -1,911 -2,043 -2,177
8.00% -2,693 -2, 777 -2,870 -2,970 -3,076 -3,188 -3,304

KR4301R942 2021-09 %420 129
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -127 -127 -127 -128 -128 -128 -129
-5.33% -78 -78 -79 -79 -80 -81 -82
-2.67% -31 -32 -34 -35 -37 -39 -41

0% 7 5 2 0 -3 -5 -8
2.67% 30 28 26 23 21 18 16
5.33% 39 38 37 35 33 32 30
8.00% 41 41 40 40 39 38 37

KR4301R942 2021-09 %4225 1,500
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,489 -1,489 -1,490 -1,491 -1,493 -1,496 -1,500
-5.33% -927 -929 -933 -939 -946 -955 -966
-2.67% -383 -395 -410 -426 -443 -462 -482

0% 79 53 27 0 -27 -55 -83
2.67% 379 351 323 294 265 236 207
5.33% 510 493 475 455 433 411 388
8.00% 545 539 532 523 511 498 484
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100.87
75.65

50.44

— 2522
o_ 0.00
-25.22
-50.44
-75.65

-100.87

69.01
51.75
34.50
— 17.25
— 0.00
A -17.25
-34.50

-51.75

-69.01

ol 0.00

OESXQ1-C4025-EURO STOXX 50

51.05 102.10 153.15 204.20 255.25 306.30

357.35

717

OESXQ1-C4050-EURO STOXX 50

44.90 89.80 134.70 179.60 224.50 269.40

314.30




0.88

0.66

0.44

—~ 0.22

— 0.00

-0.22

-0.44

-0.66

-0.88 -

0.79

0.59

0.39

—~ 0.20

— 0.00

-0.20

-0.39

-0.59

-0.79 -

OESXQ1-P4025-EURO STOXX 50

.00 0.55 1.10 1.65 2.20 2.75 4.40
e
OESXQ1-P4050-EURO STOXX 50
.00 0.g3 1.‘25 1.‘88 2.50 3.‘13 5.60
742
3. AL 20 FEHES AITH2 A0 AZ ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 15
OESXQ1-C4(EURO STOXX 50 8
OESXQ1-C4(EURO STOXX 50 6
OESXQ1-P4C EURO STOXX 50 0.07
OESXQ1-P4C EURO STOXX 50 0.06
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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= 3,537 0 3,537 | &
Sl m7ted |8l 528 6,652 -6,124| &4
TI|AE &=
KR4101R90007-2021-09 T A | 200X| =4 =
3,536.85
2,652.64
1,768.43
—~ 88421
il
;—r' 0.00 T T T d T T T 1
ol 0.00 104.03 208.05 312.08 416.10 520.13 624.15 728.18 832.20
<H -884.21
-1,768.43
-2,652.64
-3,536.85 -
7t4
KR4201R94429-2021-09 E442.5
4,093.13
3,069.84
2,046.56
—~ 1,023.28
ol
=
fv 0.00 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
ol 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 283

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -283 -283 -283 -283 -283 -283 -283
-5.33% -189 -189 -189 -189 -189 -189 -189
-2.67% -94 -94 -94 -94 -94 -94 -94
0% 0 0 0 0 0 0 0
2.67% 94 94 94 94 94 94 94
5.33% 189 189 189 189 189 189 189
8.00% 283 283 283 283 283 283 283
KR4201R94429 2021-09 2442.5 149

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 29 28 27 25 23
-5.33% 29 28 27 25 22 19 15
-2.67% 26 24 20 16 11 6 1
0% 17 12 6 0 -7 -14 -21
2.67% -2 -10 -18 27 -35 -44 -53
5.33% -38 -47 -57 -66 -76 -86 -95
8.00% -91 -101 -111 -120 -130 -140 -149
KR4201R94452 2021-09 =445 88

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 15 15 14 12
-5.33% 16 15 15 13 12 10 8
-2.67% 14 13 11 9 6 3 0
0% 10 7 4 0 -4 -8 -12
2.67% -1 -5 -10 -15 -20 -25 -31
5.33% -20 -26 -32 -38 -44 -50 -56
8.00% -51 -57 -63 -69 -75 -82 -88
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 5 5
-2.67% 2 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301R94229 2021-09 3£422.5 29

7| =Rt S




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 29 29
-5.33% 18 18 18 18 19 19 19
-2.67% 8 8 8 8 9 9 9

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

2.67% -7 -7 -6 -6 -5 -5 -4
5.33% -10 -10 -9 -9 -8 -8 -8
8.00% -11 -11 -10 -10 -10 -10 -9

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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SAY  2021-08-17
7= 2021-08-13

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

KR4108R90002-2021-09 KRX300 M &

2,369.00
1,776.75
1,184.50
—_ 592.25
ol
EE 0.00
ol 0.00 473.80 947.60 1,421.40 1,895.20 2,369.00 2,842.80 3,316.60 3,790.40
<‘IJ -592.25
-1,184.50
-1,776.75
-2,369.00
7
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4108R90002 2021-09 KRX300 M= 189
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -189 -189 -189 -189 -189 -189 -189
-5.33% -126 -126 -126 -126 -126 -126 -126
-2.67% -63 -63 -63 -63 -63 -63 -63
0% 0 0 0 0 0 0 0
2.67% 63 63 63 63 63 63 63
5.33% 126 126 126 126 126 126 126
8.00% 189 189 189 189 189 189 189
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SAY  2021-08-17
7= 2021-08-13

Mt F75H (M= 0 0 0
M S S 0 0 0|2
A {7tsd  |M= 1,040 0 1,040
A 27t5dH &g 1,714 0 1,714 | %2
2. M7|A| ™| &l
VNCQ1-VN30 Index Future Aug21
780.11
520.07
— 260.04
3
f_r_ 0.00
Or 0.00 369.28 738.55 1,107.83 1,477.10 1,846.38 2,215.65 2,584.93 2,954.20
<l“ -260.04
-520.07
-780.11
-1,040.14
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 137
VNCQT1 VN30 Index Future Aug21 83
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)

276
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SAY  2021-08-17
7= 2021-08-13

oL K| QA SR A B (K AT H)
A a3

398.00

298.50

199.00

99.50

0.00

-99.50

-199.00

-298.50

-398.00

305.09

203.39

101.70

0.00

-101.70

-203.39

-305.09

-406.79

19

=

CLX1-WTI CRUDE FUTURE Nov21

17.14 34.28 51.41 68.55 85.69 102.83 119.96

.00 137.10
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.73 35.46 53.18 70.91 88.64 106.37 124.09 141.82




HOX1-NY Harb ULSD Fut Nov21

102.78

77.09

51.39

25.70

0.00

0.00 0.53 1.06 1.58 211 2.64 3.17 3.69 4.22

-25.70

-51.39

-77.09

-102.78

712

KR4175R90001-2021-09 B2 M &

[~

385.97

o~

257.31

128.66

0.00

-128.66

-257.31

-385.97

-514.62

606.88

455.16

303.44

151.72

0.00

-151.72

-303.44

-455.16

-606.88

~. —

.00 292.40 584.80 877.20 1,169.6 1,462.00 1,754.40 2,046.80 2,339.20

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00 1.01 2.01 3.02 4.02 5.03 6.03 7.04 8.04




QSX1-Low Su Gasoil G Nov21

152.32
101.54
— 5077
ol
i 0-00 T T T J T T T 1
ol 0.00 145.75 291.50 437.25 583.00 728.75 874.50 1,020.25  1,166.00
A -50.77
-101.54
-152.32
-203.09 -
7174
XBX1-GASOLINE RBOB FUT Nov21
202.33
151.75
101.17
— 5058
&l
o o00 ‘
ol 0.00 0.52 1.04 1.55 2.07 2.59 3.11 3.62 4.14
H -50.58
-101.17
-151.75
-202.33 -
71
3. AL £ FEHE @|CHA MO AT o) (EFS):#Dt2))
CLX1 WTI CRUDE FUTURE Nov21 32
COox1 BRENT CRUDE FUTR Nov21 33
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R900 2021-09 He{M= 41
NGX21 NATURAL GAS FUTR Nov21 49
QSX1 Low Su Gasoil G Nov21 16
XBX1 GASOLINE RBOB FUT Nov21 16
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



= 2021-08-17
= 2021-08-13

oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

371.37

278.53

185.68

92.84

0.00

-92.84

-185.68

-278.53

-371.37

156.92

117.69

78.46

39.23

0.00

-39.23

-78.46

-117.69

-156.92

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.40 30.79 61.58 76.98 92.37

.00 46.19 107.77 123.16
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.33 46.66 69.99 93.32 116.65 139.98 163.31 186.64




CZ1-CORN FUTURE Dec21

T T 1

.00 143.31 286.63 429.94 573.25 716.56 859.88 1,003.19 1,146.50

/

/

712

KCZ1-COFFEE 'C' FUTURE Dec21

424.46
282.97

— 14149

ol

=|

L o000

ol 0

A -141.49
-282.97
-424.46
-565.95
330.27
247.70
165.13

—~ 8257

ol

=|

o o000

ol 0

H -82.57
-165.13
-247.70
-330.27
526.32
350.88

~ 17544

od

=|

L o000
-175.44
-350.88
-526.32
-701.76

.00 47.40 94.80 142.20 189.60 237.00 284.40 331.80 379.20

72

KR4175R90001-2021-09 &M S

~.
o~

T T 1

2|r 0.00 292.40 584.80 877.20 1,169.6! 1,462.00 1,754.40 2,046.80 2,339.20
i




KWZ1-KC HRW WHEAT FUT Dec21

174.39

130.79

87.20

—~ 43.60

T T T

1

o o000
ol 0.00

T T

187.69

375.38 563.06 750.75 938.44 1,126.13

1,313.81

1,501.50

A -43.60

/

-87.20

/

-130.79

-174.39

712

SBV1-Sugar #11 (WORLD) Oct21

239.56

159.71

79.85

i

T 1

o o000
ol 0.00

T T

4.89 9.77

14.66 19.54 24.43 29.31

34.20 39.08

A -79.85

/

-159.71

/

-239.56

-319.42

72

SMZ1-SOYBEAN MEAL FUTR Dec21

179.58

119.72

59.86

i

T 1

o 000
ol 0.00

T T

89.63 179.25

268.88 358.50 448.13 537.75

627.38 717.00

A -59.86

-119.72

-179.58

-239.44



448.52

336.39

224.26

—~ 11213

T 000

-112.13

-224.26

-336.39

-448.52

233.16

155.44

—_ 77.72

— 0.00

-77.72

-155.44

-233.16

-310.88

3. AlLtE|E &9

ol 0.00

ol 0.00

SX1-SOYBEAN FUTURE Nov21

335.25

670.50 1,005.75 1,341.00 1,676.25

2,011.50

2,346.75

2,682.00

72

WZ1-WHEAT FUTURE(CBT) Dec21

191.19

382.38 573.56 764.75 955.94

1,147.13

1,338.31

1,529.50

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
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