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

619.50
464.63
309.75
— 154.88
ol
EE 0.00
ol 0.00 103.25 206.50 309.75 413.00 516.25 619.50 722.75 826.00
<‘IJ -154.88
-309.75
-464.63
-619.50
717
3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101R90007 2021-09 ZAIL|200K| =M 49
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-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% 33 33 33 33 33 33 33
8.00% 49 49 49 49 49 49 49
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VGU1-EURO STOXX 50 Sep21

424.65

283.10

—~ 14155

— 0.00
ol 0.00 1,044.88 2,089.75 3,134.63 4,179.50 5,224.38 6,269.25 7,314.13 8,359.00

-141.55

-283.10

-424.65

-566.20

712

3. AILE| QY 2o REHE @A MO 4 Y) (EFS: B2l
VGU1 EURO STOXX 50 Sep21

4. IHPAMEQ| XL &0 H4ZH(VaR : 99%HE|+F,10¥7|F) (EH- =4 DER)
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HCQ1-HSCEI Futures Aug21

909.16

681.87

454.58

—~ 227.29

— 0.00
ol 0.00 2,202.25 4,404.50 6,606.75 8,809.00 11,011.25 13,213.50 15,415.75 17,618.00

-227.29

-454.58

-681.87

-909.16
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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
od
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 -
72
KR4301R94229-2021-09 34225
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 -
74
3. AlLIE| 8 20| R XS (A Lh2 A0 A2 o) SERTRIED
KR4201R94205 2021-09 =420 114
ES YOS NTERY
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 29 28 27 26
-5.33% 29 28 27 25 23 21 19
-2.67% 24 22 19 16 14 11 7
0% 11 7 4 0 -4 -8 -11
2.67% -14 -18 =22 -26 -30 -34 -38
5.33% -52 -55 -58 -62 -65 -69 -72
8.00% -99 -101 -103 -106 -108 -111 -114
KR4201R94221 2021-09 24225 3,054
MES YO NTERE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 738 732 722 706 685 659 627
-5.33% 712 689 658 619 575 524 467
-2.67% 604 546 481 410 334 254 171

0% 297 200 101 0 -103 -207 -312
2.67% -332 -446 -559 -672 -785 -898 -1,012
5.33% -1,324 -1,420 -1,518 -1,620 -1,723 -1,827 -1,933
8.00% -2,605 -2,665 -2,732 -2,805 -2,884 -2,967 -3,054

KR4301R94203 2021-09 %420 136
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -136 -136 -136 -136 -136 -136 -136
-5.33% -86 -86 -86 -87 -87 -87 -88
-2.67% -38 -38 -39 -40 -41 -42 -43

0% 6 4 2 0 -2 -4 -6
2.67% 34 32 29 27 25 23 21
5.33% 45 44 43 41 40 38 36
8.00% 47 47 47 46 45 45 44

KR4301R94229 2021-09 %4225 1,572
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,570 -1,570 -1,570 -1,570 -1,570 -1,571 -1,572
-5.33% -1,010 -1,010 -1,011 -1,013 -1,015 -1,019 -1,023
-2.67% -455 -460 -466 -474 -484 -495 -507

0% 56 38 20 0 -20 -41 -63
2.67% 421 395 370 344 319 293 268
5.33% 586 570 552 533 513 493 472
8.00% 627 622 616 607 598 587 574
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OESXU1-C4125-EURO STOXX 50

6.53

4.90

3.26

—~ 163

o 0.00 : : ,
ol 0.00 23.85 47.70 71.55 95.40 119.25 143.10 166.95 190.80

-3.26

-4.90

-6.53
717

OESXU1-C4150-EURO STOXX 50

53.82

40.37

26.91

—~ 13.46

— 0.00 T T T ' T
ol 0.00 19.28 38.55 57.83 77.10 96.38 115.65 134.93

A -13.46

-26.91

-40.37

-53.82



OESXU1-P4125-EURO STOXX 50

2.80
2.10
1.40
0.70
0-00 T T T d T T T 1
0.00 10.23 20.45 30.68 40.90 51.13 61.35 71.58 81.80
-0.70
-1.40
-2.10
-2.80 -
73
OESXU1-P4150-EURO STOXX 50
33.23
24.92
16.61
8.31
0.00 T T T 7 T T T )
0.00 11.90 23.80 35.70 47.60 59.50 71.40 83.30 95.20
-8.31
-16.61
-24.92
-33.23 -
7
3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 19
OESXU1-C41EURO STOXX 50 1
OESXU1-C41EURO STOXX 50 4
OESXU1-P41 EURO STOXX 50 0.22
OESXU1-P41 EURO STOXX 50 3
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2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,407 0 3,407 | & LY
A e e B = | 528 6,541 -6,014| &Ly
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,407.25
2,555.44
1,703.63
— 851.81
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 103.25 206.50 309.75 413.00 516.25 619.50 722.75 826.00
4“ -851.81
-1,703.63
-2,555.44
-3,407.25 -
74
KR4201R94429-2021-09 £442.5
3,982.50
2,986.88
1,991.25
—_— 995.63
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 110.63 221.25 331.88 442.50 553.13 663.75 774.38 885.00
4“ -995.63
-1,991.25
-2,986.88
-3,982.50



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 272

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -272 272 -272 -272 -272 -272 -272
-5.33% -181 -181 -181 -181 -181 -181 -181
-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% 181 181 181 181 181 181 181
8.00% 272 272 272 272 272 272 272
KR4201R94429 2021-09 2442.5 115

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 10
-5.33% 11 11 11 10 10 9 7
-2.67% 11 10 9 8 6 3 1
0% 8 6 3 0 -4 -8 -12
2.67% -2 -6 -11 -16 -22 -28 -34
5.33% -25 -32 -39 -46 -53 -61 -68
8.00% -70 -78 -85 93 -100 -108 -115
KR4201R94452 2021-09 =445 68

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 5
-5.33% 6 6 6 5 5 4 4
-2.67% 6 5 5 4 3 2 0
0% 4 3 2 0 -2 -4 -7
2.67% 0 -3 -6 -9 -12 -16 -20
5.33% -13 -17 -22 -26 -30 -35 -39
8.00% -39 -43 -48 -53 -58 -63 -68
KR4301R94203 2021-09 3420 8

E A e

7t -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 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -2 -2
KR4301R94229 2021-09 3£422.5 31

7| =Rt S




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 9 9 9 10 10

0% -1 -1 0 0 0 1 1

2.67% -8 -8 -7 -7 -6 -6 -5
5.33% -11 -11 -11 -10 -10 -10 -9
8.00% -12 12 -12 12 -12 -12 -1

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

2,348.25
1,761.19
1,174.13
—_ 587.06
ol
EE 0.00
ol 0.00 469.65 939.30 1,408.95 1,878.60 2,348.25 2,817.90 3,287.55 3,757.20
<‘IJ -587.06
-1,174.13
-1,761.19
-2,348.25
7
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4108R90002 2021-09 KRX300 M= 188
IESNEEEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -188 -188 -188 -188 -188 -188 -188
-5.33% -125 -125 -125 -125 -125 -125 -125
-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% 125 125 125 125 125 125 125
8.00% 188 188 188 188 188 188 188
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Mt R15H  |ME 0 0 0
Al QMHEA 2% 0 0 0=l
+A tEH (M= 949 0 949
A s715d  |2¥ 1,710 0 1,710 &2
2. MI|AHe| &=
VNCU1-VN30 Index Future Sep21
949.02
711.76
474.51
— 237.25
3]
f_r_ 0.00
Or 0.00 352.80 705.60 1,058.40 1,411.20 1,764.00 2,116.80 2,469.60 2,822.40
<'IJ -237.25
-474.51
-711.76
-949.02
74
3.ALE| Y &R X HF (XA HSH) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 137
VNCU1 VN30 Index Future Sep21 76
4. TPAMEQ| X|Cf=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (T2 HHBHR)
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

CLX1-WTI CRUDE FUTURE Nov21

379.29

284.47

189.65

—~ 94382

— 0.00 T T i T T
ol 0.00 16.34 32.67 49.01 65.34 81.68 98.01 114.35 130.68

-94.82

-189.65

-284.47

-379.29 -
717

COX1-BRENT CRUDE FUTR Nov21

392.05

294.04

196.03

—~ 98.01

— 0.00 T T f T
ol 0.00 17.09 34.19 51.28 68.37 85.46 102.56 119.65 136.74

<A

-98.01

-196.03

-294.04

-392.05 -



HOX1-NY Harb ULSD Fut Nov21

73.39

48.93

—~ 2446

a_  0.00

A -24.46

-48.93

-73.39

-97.86

72

KR4175R90001-2021-09 B2 M &

466.20

349.65

233.10

— 116.55

~. —

o o000

291.38 582.75 874.13 1,165.5 1,456.88 1,748.25 2,039.63 2,331.00

A -116.55

N

-233.10

-349.65

o~

-466.20

72

NGX21-NATURAL GAS FUTR Nov21

455.54

303.69

— 151.85

T o0.00
A -151.85
-303.69
-455.54

-607.38

.00




QSX1-Low Su Gasoil G Nov21

98.84
65.89
— 3295
ol
i—’ 0-00 T T T J T T T 1
ol 0.00 141.88 283.75 425.63 567.50 709.38 851.25 993.13 1,135.00
A -32.95
-65.89
-98.84
-131.78 -
7
XBX1-GASOLINE RBOB FUT Nov21
188.80
141.60
94.40
—  47.20
&l
o o00 : : : ; : : : ‘
ol 0.00 0.49 0.97 1.46 1.94 2.43 2.91 3.40 3.88
H -47.20
-94.40
-141.60
-188.80 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
CLX1 WTI CRUDE FUTURE Nov21 30
COox1 BRENT CRUDE FUTR Nov21 31
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R900 2021-09 He{M= 37
NGX21 NATURAL GAS FUTR Nov21 49
QSXx1 Low Su Gasoil G Nov21 11
XBX1 GASOLINE RBOB FUT Nov21 15
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R
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oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

352.36

264.27

176.18

88.09

0.00

-88.09

-176.18

-264.27

-352.36

156.95

117.71

78.48

39.24

0.00

-39.24

-78.48

-117.71

-156.95

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.64 29.28 58.56 73.20 87.84

.00 43.92 102.48 117.12
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.34 46.68 70.02 93.36 116.70 140.04 163.38 186.72




CZ1-CORN FUTURE Dec21

497.40

373.05

248.70

124.35

e _

0.00

.00

133.88 267.75 401.63 535.50 669.38 803.25 937.13 1,071.00

-124.35

/

-248.70

/

-373.05

-497.40

524.48

349.65

174.83

0.00

712

KCZ1-COFFEE 'C' FUTURE Dec21

/ —

.00

45.46 90.93 136.39 181.85 227.31 272.78 318.24 363.70

/

/

72

KR4175R90001-2021-09 &M S

~.

o~

~.

0.00

-174.83

-349.65

-524.48

-699.30

291.38 582.75 874.13 1,165.5 1,456.88 1,748.25 2,039.63 2,331.00




KWZ1-KC HRW WHEAT FUT Dec21

39.16

695.40

166.62 /
124.97 /
83.31 /
41.66 /
0.00 T T T T T T 1
0.00 179.38 358.75 538.13 717.50 896.88 1,076.25 1,255.63 1,435.00
-41.66 /
-83.31 /
-124.97
-166.62
742
SBV1-Sugar #11 (WORLD) Oct21
319.99 /
239.99 /
159.99 /
80.00 /
0.00 T T T T T T |
0.00 4.90 9.79 14%58 24.48 29.37 34.27
-80.00 /
-159.99 /
-239.99
-319.99
7424
SMZ1-SOYBEAN MEAL FUTR Dec21
231.94 /
173.96 /
115.97 /
57.99 /
0-00 T T T T T T 1
0.00 86.93 173.85 ZGM]O 434.63 521.55 608.48
-57.99 /
-115.97 /
-173.96
-231.94




431.70

323.78

215.85

—~ 107.93

T 000

-107.93

-215.85

-323.78

-431.70

298.10

223.57

149.05

— 7452

— 0.00

-74.52

-149.05

-223.57

-298.10

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

323.19

646.38 969.56 1,292.75 1,615.94 1,939.13

2,262.31

2,585.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

183.38

366.75 550.13 733.50 916.88 1,100.25

1,283.63

1,467.00

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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