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0% 0 0 0 0 0 0 0
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VGU1-EURO STOXX 50 Sep21

420.70

280.47

—~ 140.23

— 0.00
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<M -525.00
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-1,575.00

-2,100.00
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59,572.50

44,679.38

29,786.25
— 14,893.13
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ol 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00
<M -14,893.13
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-44,679.38

-59,572.50
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1,417.50
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—_ 472.50
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21,547.50
16,160.63
10,773.75
—~ 5,386.88
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ol 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00
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-21,547.50 -
74
3. AlLIE| 8 20| R XS (A Lh2 A0 A2 o) (Ehg]hatel)
KR4201R94205 2021-09 =420 95
J|ZERHA HEN
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 19 19 18 17
-5.33% 20 19 18 17 16 14 12
-2.67% 17 15 13 11 9 6 3
0% 10 7 3 0 -3 -7 -11
2.67% -7 -11 -15 -19 -23 =27 -32
5.33% -35 -39 -43 -47 -51 -55 -60
8.00% -74 -77 -80 -84 -87 -91 -95
KR4201R94221 2021-09 24225 2,519
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 484 481 474 464 449 429 404
-5.33% 472 458 438 411 377 337 290
-2.67% 419 380 332 277 215 148 75

0% 249 172 88 0 -92 -188 -286
2.67% -147 -258 -371 -485 -599 -714 -830
5.33% -858 -977 -1,097 -1.216 -1,336 -1,456 -1,575
8.00% -1,893 -1,989 -2,090 -2,194 -2,300 -2,409 -2,519
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -138 -138 -138 -138 -138 -138 -138
-5.33% -89 -89 -90 -90 -90 -90 -91
-2.67% -41 -42 -42 -43 -44 -45 -46

0% 4 3 2 0 -2 -4 -6
2.67% 42 40 37 35 32 30 27
5.33% 65 63 60 58 55 53 50
8.00% 75 74 72 70 69 67 65

KR4301R94229 2021-09 %4225 1,586
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,583 -1,583 -1,583 -1,583 -1,584 -1,584 -1,586
-5.33% -1,034 -1,034 -1,035 -1,036 -1,038 -1,041 -1,045
-2.67% -486 -489 -494 -500 -507 -516 -527

0% 42 30 16 0 -17 -36 -56
2.67% 496 470 444 417 390 363 335
5.33% 800 770 741 712 683 653 624
8.00% 940 921 901 880 857 834 809
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3,342.49
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -267 -267 -267 -267 -267 -267 -267
-5.33% -178 -178 -178 -178 -178 -178 -178
-2.67% -89 -89 -89 -89 -89 -89 -89
0% 0 0 0 0 0 0 0
2.67% 89 89 89 89 89 89 89
5.33% 178 178 178 178 178 178 178
8.00% 267 267 267 267 267 267 267
KR4201R94429 2021-09 2442.5 88

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 6 6
-5.33% 7 7 7 6 6 5 4
-2.67% 7 6 6 5 3 2 -1
0% 5 4 2 0 -3 -6 -10
2.67% 1 -3 -6 -11 -15 -20 -26
5.33% -13 -19 -25 -31 -38 -44 -51
8.00% -42 -49 -57 -65 -73 -81 -88
KR4201R94452 2021-09 2445 52
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 3 3 3
-5.33% 4 4 3 3 3 3 2
-2.67% 4 3 3 2 2 1 0
0% 3 2 1 0 -2 -3 -6
2.67% 1 -1 -3 -6 -9 -11 -15
5.33% -7 -10 -13 17 -21 -25 -30
8.00% -22 27 -32 -37 -42 -47 -52
KR4301R94203 2021-09 3420 8
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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 -3 -3 -3 -3 -3 -3
8.00% -4 -4 -4 -4 -4 -4 -4
KR4301R94229 2021-09 3£422.5 31
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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% 10 10 10 10 10 10 10

0% -1 -1 0 0 0 1 1

2.67% -10 -9 -9 -8 -8 -7 -7
5.33% -16 -15 -15 -14 -13 -13 -12
8.00% -18 -18 -18 17 -17 -16 -16

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



2021-08-24
2021-08-23

SAE
7=

ol
=

[ Ne)}
()]
[qV]
o
(qV]

o | O

[@XNe)]
[e)]
[QV]
o
[qV]

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplArE o



2021-08-24
2021-08-23

SAE
7=

ol
=

o |
[e0]
«Q

o | O

[N
[o0]
Q

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplArE o



2021-08-24
2021-08-23

SAE
7=

ol
=

n | <
o | I~
Q|
— |
n | O
[e@]
Q.
o«
N~
n
|
Klo | Klo
or|or
<k |3k
|
o Ko
™ N
OE | OF
| =
PRI

2. B7|AIHe] 2ol E

onl

ol

IEOOBD8RGM75

onl

Z| Aol A= MU (VaR : 99%

4. mplArE o



SAY  2021-08-24

7= 2021-08-23
ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

2,307.25
1,730.44
1,153.63
— 576.81
ol
EE 0.00
ol 0.00 461.45 922.90 1,384.35 1,845.80 2,307.25 2,768.70 3,230.15 3,691.60
<‘IJ -576.81
-1,153.63
-1,730.44
-2,307.25
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KR4108R90002 2021-09 KRX300 M= 184
T\ =Rk HEA
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -184 -184 -184 -184 -184 -184 -184
-5.33% -123 -123 -123 -123 -123 -123 -123
-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% 123 123 123 123 123 123 123
8.00% 184 184 184 184 184 184 184
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VNCU1-VN30 Index Future Sep21
1,001.26
750.95
500.63
—_ 250.32
7]
f_r_ 0.00
ol 0.00 361.25 722.50 1,083.75 1,445.00 1,806.25 2,167.50 2,528.75 2,890.00
4“ -250.32
-500.63
-750.95
-1,001.26
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2.5504E+11 VN30TR Index(EUR) 137
VNCU1 VN30 Index Future Sep21 80
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A a3

358.62

268.96

179.31

89.65

0.00

-89.65

-179.31

-268.96

-358.62

277.91

185.27

92.64

0.00

-92.64

-185.27

-277.91

-370.54
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CLX1-WTI CRUDE FUTURE Nov21

15.46 30.92 46.38 61.84 77.30 92.76 108.22

.00 123.68
717
COX1-BRENT CRUDE FUTR Nov21
.00 16.19 32.38 48.56 64.75 80.94 97.13 113.31 129.50




HOX1-NY Harb ULSD Fut Nov21

69.77

46.52

—~ 23.26

a_  0.00

A -23.26

-46.52

-69.77

-93.03
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469.80

352.35

234.90

—~ 117.45

~. —

o o000

293.63 587.25 880.88 1,174.5 1,468.13 1,761.75 2,055.38 2,349.00

A -117.45

N
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-352.35

o~

-469.80
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444.92

296.61

— 14831

T o0.00
A -148.31
-296.61
-444.92

-593.22
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QSX1-Low Su Gasoil G Nov21

94.98
63.32
— 3166
ol
ir’ 0-00 T T T J T T T 1
ol 0.00 136.44 272.88 409.31 545.75 682.19 818.63 955.06 1,091.50
A -31.66
-63.32
-94.98
-126.64 -
7
XBX1-GASOLINE RBOB FUT Nov21
134.60
89.73
— 4487
&l
o o00 : : : ; : : : ‘
ol 0.00 0.46 0.92 1.38 1.84 2.30 2.76 3.22 3.68
H -44.87
-89.73
-134.60
-179.46 -
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CLX1 WTI CRUDE FUTURE Nov21 29
COox1 BRENT CRUDE FUTR Nov21 30
HOX1 NY Harb ULSD Fut Nov21 7
KR4175R900 2021-09 He{M= 38
NGX21 NATURAL GAS FUTR Nov21 47
QSX1 Low Su Gasoil G Nov21 10
XBX1 GASOLINE RBOB FUT Nov21 14
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A a3

340.12

255.09

170.06

85.03

0.00

-85.03

-170.06
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-340.12

156.58

117.44

78.29

39.15

0.00

-39.15

-78.29

-117.44

-156.58
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BOZ1-SOYBEAN OIL FUTR Dec21

14.16 28.33 56.65 70.81 84.98 99.14

.00 42.49 113.30
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.28 46.55 69.83 93.10 116.38 139.65 162.93 186.20




CZ1-CORN FUTURE Dec21

529.87

397.40

264.93

132.47

e _

0.00

.00

134.25 268.50 402.75 537.00 671.25 805.50 939.75 1,074.00

-132.47

/

-264.93

/

-397.40

-529.87
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KCZ1-COFFEE 'C' FUTURE Dec21

316.02

237.01

158.01

528.53

352.35

176.18

0.00

/ —

.00

45.38 90.75 136.13 181.50 226.88 272.25 317.63 363.00

/

/
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KR4175R90001-2021-09 &M S

~.
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~.

0.00

-176.18

-352.35

-528.53

-704.70

293.63 587.25 880.88 1,174.5 1,468.13 1,761.75 2,055.38 2,349.00




166.20
124.65
83.10

—~ 4155

A -41.55

-83.10
-124.65

-166.20

KWZ1-KC HRW WHEAT FUT Dec21

T T 1

0.00
0.00

T

178.94 357.88 536.81 715.75 894.69 1,073.63 1,252.56 1,431.50

/

/
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SBV1-Sugar #11 (WORLD) Oct21

320.25

240.19

160.12

T T T 1

0.00

4.90 9.79 14.69 19.58 24.48 29.37 34.27 39.16

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

177.62

118.41

59.21

T T T 1

0.00

.00

88.73 177.45 266.18 354.90 443.63 532.35 621.08 709.80

-59.21

-118.41

-177.62

-236.83



430.75

323.06

215.37

—~ 107.69

T 000

-107.69

-215.37

-323.06

-430.75

295.92

221.94

147.96

— 73.98

— 0.00

-73.98

-147.96

-221.94

-295.92
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ol 0.00

SX1-SOYBEAN FUTURE Nov21

322.69

645.38 968.06 1,290.75 1,613.44 1,936.13

2,258.81

2,581.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

182.06

364.13 546.19 728.25 910.31 1,092.38

1,274.44

1,456.50
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KWZ1
SBV1
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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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