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

601.35
451.01
300.68
— 150.34
ol
EE 0.00
ol 0.00 100.23 200.45 300.68 400.90 501.13 601.35 701.58 801.80
<‘IJ -150.34
-300.68
-451.01
-601.35
717
3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101R90007 2021-09 ZAIL|200K| =M 48
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 32 32 32 32 32 32 32
8.00% 48 48 48 48 48 48 48
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VGU1-EURO STOXX 50 Sep21

557.92

418.44

278.96

—~ 139.48

— 0.00
ol 0.00 1,029.75 2,059.50 3,089.25 4,119.00 5,148.75 6,178.50 7,208.25 8,238.00

-139.48

-278.96

-418.44

-557.92
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VGU1 EURO STOXX 50 Sep21 5
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HCQ1-HSCEI Futures Aug21

915.87

686.90

457.93

—~ 228.97

— 0.00
ol 0.00 2,218.50 4,437.00 6,655.50 8,874.00 11,092.50 13,311.00 15,529.50 17,748.00

-228.97

-457.93

-686.90

-915.87
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3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21 3
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a7|AHe| £9TE
KR4201R94205-2021-09 =420

2,100.00

1,575.00

1,050.00
~ 52500
od
=
f,, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
<M -525.00

-1,050.00

-1,575.00

-2,100.00

714
KR4201R94221-2021-09 £422.5

59,572.50

44,679.38

29,786.25
— 14,893.13
e
od
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00
<M -14,893.13

-29,786.25

-44,679.38

-59,572.50




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 ) (EFSl:uHOrl)
KR4201R94205 2021-09 =420 87
J|EApAre] HEA
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 19 19 18 18 17 16 15
-5.33% 18 18 17 15 14 12 10
-2.67% 16 14 12 10 8 5 2
0% 10 7 3 0 -4 -7 -11
2.67% -4 -8 -13 -17 =21 -26 -30
5.33% -28 -32 -37 -42 -46 -51 -56
8.00% -62 -66 -70 -74 -79 -83 -87
KR4201R94221 2021-09 24225 2,325

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
458 453 446 433 416 393 364
445 430 408 379 342 298 248
396 357 308 251 187 116 40
250 174 90 0 -95 -194 -297
-80 -194 -310 -429 -549 -671 -793
-680 -811 -943 -1,074 -1,206 -1,337 -1,468
-1,578 -1,698 -1,821 -1,945 -2,071 -2,197 -2,325
KR4301R942 2021-09 %420 137
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-137 -137 -137 -137 -137 -137 -137
-89 -89 -89 -89 -89 -90 -90
-41 -41 -42 -43 -44 -45 -46
5 3 2 0 -2 -4 -6
44 41 39 36 33 31 28
72 69 66 63 60 57 54
87 85 82 80 77 75 72
KR4301R942 2021-09 %4225 1,571

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-1,566 -1,566 -1,566 -1,567 -1,567 -1,569 -1,571
-1,022 -1,022 -1,024 -1,026 -1,029 -1,033 -1,039
-480 -484 -489 -496 -505 -516 -529
44 32 17 0 -19 -39 -61
512 486 458 430 400 371 340
863 828 794 760 725 691 657
1,067 1,038 1,008 978 947 915 883

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)
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OESXQ1-C4025-EURO STOXX 50

47.84

35.88

23.92

—~ 1196

— 0.00 T T T ;
ol 0.00 24.80 49.60 74.40 99.20 124.00 148.80 173.60 198.40

-11.96

-23.92

-35.88

-47.84
7t

OESXQ1-C4050-EURO STOXX 50

28.90

21.67

14.45

—_ 7.22

— 0.00 T T T ' T
ol 0.00 18.73 37.45 56.18 74.90 93.63 112.35 131.08 149.80

<A

-7.22

-14.45

-21.67

-28.90



0.46

0.30

—~ 0.15

— 0.00

-0.15

-0.30

-0.46

-0.61 -

0.66

0.50

0.33

—~ 0.17

— 0.00

-0.17

-0.33

-0.50

-0.66 -

OESXQ1-P4025-EURO STOXX 50

.00 0.43 0.85 1.28 1.‘70 2.13 3.40
73
OESXQ1-P4050-EURO STOXX 50
.00 0.60 1.20 1.80 2.;10 3.00 4.80
7
3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 15
OESXQ1-C4(EURO STOXX 50 4
OESXQ1-C4(EURO STOXX 50 2
OESXQ1-P4CEURO STOXX 50 0.05
OESXQ1-P4CEURO STOXX 50 0.05
o] A|CHEMOIAFZA(VaR : 99%ME 4, 1027|5) CLEE)
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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= 3,408 0 3,408 L
Sl m7ted |8l 528 6,652 -6,124| &4
TI|AE &=
KR4101R90007-2021-09 T A | 200X| =4 =
3,407.65
2,555.74
1,703.83
—~ 851091
il
;-r' 0.00 T T T d T T T 1
ol 0.00 100.23 200.45 300.68 400.90 501.13 601.35 701.58 801.80
<H -851.91
-1,703.83
-2,555.74
-3,407.65 -
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. AlLIE| 2 £YF=HSZ[CHEH

ol
2021-09 ZAI200K|$=ME

KR4101R90007 273

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -273 273 -273 -273 -273 -273 -273
-5.33% -182 -182 -182 -182 -182 -182 -182
-2.67% -91 -91 91 -91 -91 -91 -91
0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 273 273 273 273 273 273 273
KR4201R94429 2021-09 2442.5 86

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 7 7 7 6
-5.33% 8 7 7 7 6 5 4
-2.67% 7 7 6 5 3 1 -1
0% 6 5 3 0 -3 -7 -1
2.67% 1 -2 -6 -10 -15 -21 -26
5.33% -10 -16 -23 -29 -36 -43 -51
8.00% -35 -43 -52 -60 -68 77 -86
KR4201R94452 2021-09 2445 49

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 3 3
-5.33% 4 4 4 3 3 3 2
-2.67% 4 4 3 3 2 1 -1
0% 3 2 1 0 -2 -4 -6
2.67% 1 -1 -3 -6 -8 -11 -15
5.33% -5 -8 -12 -16 -20 -24 -29
8.00% -18 -23 -28 -33 -38 -44 -49
KR4301R94203 2021-09 3420 8

Z el Bls
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 8 8 8 8
-5.33% 5 5 5 5 5 5 5
-2.67% 2 2 2 2 2 2 3
0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -2 2 -2
5.33% -4 -4 -4 -3 -3 -3 -3
8.00% -5 -5 -5 -4 -4 -4 -4
KR4301R94229 2021-09 3£422.5 31

7|EXpte| HEH




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 31 31 31 31 31 31 31
-5.33% 20 20 20 20 20 20 20
-2.67% 9 9 10 10 10 10 10

0% -1 -1 0 0 0 1 1

2.67% -10 -10 -9 -8 -8 -7 -7
5.33% -17 -16 -16 -15 -14 -14 -13
8.00% -21 -20 -20 -19 -19 -18 -17

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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2 O0LEKRX300Q1 ) A 2 (F 4] -THY )
1. A=A

KR4108R90002-2021-09 KRX300 M &

2,279.50
1,709.63
1,139.75
— 569.88
ol
EE 0.00
ol 0.00 455.90 911.80 1,367.70 1,823.60 2,279.50 2,735.40 3,191.30 3,647.20
<‘IJ -569.88
-1,139.75
-1,709.63
-2,279.50
714
3. AILIE| 218 £ RS (AT)2 Ao| A2 ) (EFSl:HTrgl)
KR4108R90002 2021-09 KRX300 M= 182
T\ =Rk HEA
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -182 -182 -182 -182 -182 -182 -182
-5.33% -122 -122 -122 -122 -122 -122 -122
-2.67% -61 -61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 61 61 61 61
5.33% 122 122 122 122 122 122 122
8.00% 182 182 182 182 182 182 182
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At R15H  |ME 0 0 0
Al s715d  |2¥ 0 0 0%
=4 tEH (M= 1,061 0 1,061
A 7158 |2¥ 1,721 0 1,721\ &2
2. 7[AEHe| &Y x
VNCU1-VN30 Index Future Sep21
1,060.92
795.69
530.46
—~ 26523
7]
f_r_ 0.00
ol 0.00 371.75 743.50 1,115.25 1,487.00 1,858.75 2,230.50 2,602.25 2,974.00
4“ -265.23
-530.46
-795.69
-1,060.92
74
3. ALI2| Y &l XHF (X &40 HaH) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 138
VNCU1 VN30 Index Future Sep21 85
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

270
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oL K| QA SR A B (K AT H)
A a3

366.15

274.61

183.07

91.54

0.00

-91.54

-183.07

-274.61

-366.15

283.30

188.87

94.43

0.00

-94.43

-188.87

-283.30

-377.73

19

=

CLX1-WTI CRUDE FUTURE Nov21

15.79 31.58 47.36 63.15 78.94 94.73 110.51

.00 126.30
717
COX1-BRENT CRUDE FUTR Nov21
.00 16.51 33.01 49,52 66.02 82.53 99.03 115.54 132.04




HOX1-NY Harb ULSD Fut Nov21

72.05

48.03

24.02

0.00

-24.02

-48.03

-72.05

-96.06

72

KR4175R90001-2021-09 B2 M &

472.48

354.36

236.24

118.12

~.

0.00

295.30 590.60 885.90 1,181.2 1,476.50 1,771.80 2,067.10 2,362.40

-118.12

N

-236.24

-354.36

o~

-472.48

72

NGX21-NATURAL GAS FUTR Nov21

589.54

442.15

294.77

147.38

0.00

-147.38

-294.77

-442.15

-589.54



QSX1-Low Su Gasoil G Nov21

125.95
94.46
62.97
— 3149
ol
ir’ 0-00 T T T J T T T 1
ol 0.00 135.75 271.50 407.25 543.00 678.75 814.50 950.25 1,086.00
A -31.49
-62.97
-94.46
-125.95 -
7
XBX1-GASOLINE RBOB FUT Nov21
139.33
92.89
—  46.44
&l
o o00 : : : ; : : : ‘
ol 0.00 0.48 0.96 1.43 1.91 2.39 2.87 3.34 3.82
H -46.44
-92.89
-139.33
-185.77 -
7t
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLX1 WTI CRUDE FUTURE Nov21 29
COox1 BRENT CRUDE FUTR Nov21 30
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R900 2021-09 He{M= 38
NGX21 NATURAL GAS FUTR Nov21 47
QSX1 Low Su Gasoil G Nov21 10
XBX1 GASOLINE RBOB FUT Nov21 15

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

1
1S
o

357
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oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

360.78

270.58

180.39

90.19

0.00

-90.19

-180.39

-270.58

-360.78

156.04

117.03

78.02

39.01

0.00

-39.01

-78.02

-117.03

-156.04

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.98 29.96 59.92 74.90 89.88

.00 44,94 104.86 119.84
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.19 46.38 69.57 92.76 115.95 139.14 162.33 185.52




—_—
e

<A

CZ1-CORN FUTURE Dec21

407.68

271.79

135.89

/

T 1

0.00

.00 137.69 275.38 413.06 550.75 688.44 826.13 963.81 1,101.50

-135.89

/

-271.79

/

-407.68

-543.57

236.71

157.80

78.90

0.00

-78.90

-157.80

-236.71

-315.61

708.72

531.54

354.36

177.18

0.00

-177.18

-354.36

-531.54

-708.72

712

KCZ1-COFFEE 'C' FUTURE Dec21

0.00 295.30 590.60 885.90 1,181.2 1,476.50 1,771.80 2,067.10 2,362.40

.00 45.33 90.65 135.98 181.30 226.63 271.95 317.28 362.60

72

KR4175R90001-2021-09 &M S

~.

1




169.14

1

A -42.28
-84.57
-126.85

-169.14

KWZ1-KC HRW WHEAT FUT Dec21

26.85

84.57

42.28

T T 1

0.00
0.00

T

182.06 364.13 546.19 728.25 910.31 1,092.38 1,274.44 1,456.50

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

243.03

162.02

81.01

T T T 1

0.00

0.00

4.95 9.90 14.84 o9 24.74 29.69 34.63 39.58

-81.01

/

-162.02

/

-243.03

-324.04

72

SMZ1-SOYBEAN MEAL FUTR Dec21

176.85

117.90

58.95

T T 1

0.00

.00

88.40 176.80 265.20 353.60 442.00 530.40 618.80 707.20

-58.95

-117.90

-176.85

-235.80



SX1-SOYBEAN FUTURE Nov21

440.92

330.69

220.46

—~ 110.23

T 000

330.00

660.00 990.00 1,320.00 1,650.00 1,980.00

2,310.00

2,640.00

-110.23

-220.46

-330.69

-440.92 -

72

WZ1-WHEAT FUTURE(CBT) Dec21

226.42

150.94

— 75.47

— 0.00

185.69

371.38 557.06 742.75 928.44 1,114.13

1,299.81

1,485.50

-75.47

-150.94

-226.42

-301.89 -

3. AlLE|2E &9
BOZ1
CTZ1
CZ1
KCzZ1

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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