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

620.18
465.13
310.09
— 155.04
ol
EE 0.00
ol 0.00 103.36 206.73 310.09 413.45 516.81 620.18 723.54 826.90
<‘IJ -155.04
-310.09
-465.13
-620.18
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

424.19

282.79

—~ 141.40

— 0.00
ol 0.00 1,043.75 2,087.50 3,131.25 4,175.00 5,218.75 6,262.50 7,306.25 8,350.00

-141.40

-282.79

-424.19

-565.59

712

3. AILE| QY 2o REHE @A MO 4 Y) (EFS: B2l
VGU1 EURO STOXX 50 Sep21
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HCQ1-HSCEI Futures Aug21

702.07

468.04

— 234.02

— 0.00

0.00 2,266.25 4,532.50 6,798.75 9,065.00 11,331.25 13,597.50 15,863.75

18,130.00

-234.02

-468.04

-702.07

-936.09

3. MLIE| 28 £FZHFE L0 =)

HCQ1 HSCEI Futures Aug21
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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 d 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 -
713
KR4301R94229-2021-09 3¥422.5
21,547.50
16,160.63
10,773.75
—~ 5,386.88
ol
?—r' 0.00 T T T d 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 -
73
3. AlLIZ|S S 20T RHE (A THA L0 4 ) S
KR4201R94205 2021-09 3420 117
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 32 31 30 29 28
-5.33% 31 30 29 27 25 23 21
-2.67% 26 23 21 18 15 12 8
0% 11 8 4 0 -4 -8 -1
2.67% -16 -20 -24 -28 -31 -35 -39
5.33% -56 -58 -62 -65 -68 -71 -75
8.00% -104 -106 -107 -110 -112 -115 -117
KR4201R94221 2021-09 24225 3,157
ESREEEE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 803 796 784 767 744 716 683
-5.33% 772 746 712 671 623 569 511
-2.67% 647 585 516 442 363 280 194

0% 305 205 103 0 -104 -210 -316
2.67% -376 -488 -600 =712 -824 -937 -1,049
5.33% -1,421 -1,510 -1,604 -1,701 -1,801 -1,902 -2,005
8.00% -2,740 -2,793 -2,854 -2,922 -2,996 -3,075 -3,157

KR4301R94203 2021-09 %420 135
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -135 -135 -135 -135 -135 -135 -135
-5.33% -85 -85 -85 -86 -86 -86 -87
-2.67% -37 -37 -38 -39 -40 -41 -42

0% 6 4 2 0 -2 -4 -6
2.67% 32 30 28 25 23 21 19
5.33% 40 40 39 37 36 35 33
8.00% 42 42 42 41 41 40 39

KR4301R94229 2021-09 %4225 1,567
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,565 -1,565 -1,565 -1,565 -1,565 -1,566 -1,567
-5.33% -1,003 -1,003 -1,004 -1,006 -1,008 -1,012 -1,016
-2.67% -447 -452 -459 -467 -477 -488 -500

0% 57 39 20 0 -21 -42 -63
2.67% 399 375 350 326 301 277 252
5.33% 536 523 508 492 475 457 438
8.00% 565 562 557 551 544 535 525
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OESXU1-C4125-EURO STOXX 50

6.23

4.67

3.11

—~ 156

— 0.00 T T ;
ol 0.00 22.70 45.40 68.10 90.80 113.50 136.20 158.90 181.60

-4.67

-6.23
717

OESXU1-C4150-EURO STOXX 50

50.84

38.13

25.42

—~ 1271

— 0.00 T T T ' T
ol 0.00 18.18 36.35 54.53 72.70 90.88 109.05 127.23 145.40

<A

-12.71

-25.42

-38.13

-50.84



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 10.20 20.40 30.60 40.80 51.00 61.20 71.40 81.60
-0.70
-1.40
-2.10
-2.80 -
7t
OESXU1-P4150-EURO STOXX 50
32.05
24.04
16.03
8.01
0.00 T T T ’ T T T )
0.00 11.93 23.85 35.78 47.70 59.63 71.55 83.48 95.40
-8.01
-16.03
-24.04
-32.05 -
7t
3. AlLIZ| 2 £ AT HF (X A0 AFH) (= 2FR)
260105SQPX SG EURO Covered CALL STRATEGY 20
OESXU1-C41EURO STOXX 50 0.5
OESXU1-C41EURO STOXX 50 4
OESXU1-P41EURO STOXX 50 0.22
OESXU1-P41 EURO STOXX 50 3
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2| C|THOIK200(F A 8- THITI ZHE E)

M {7tsd  |[M= 0 0 0| &LH
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,411 0 3,411 | & LY
A e e B = | 528 6,541 -6,014| &Ly
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
2,558.22
1,705.48
— 852.74
ol
;—r' 0.00 T T T J T T T 1
6I' 0.00 103.36 206.73 310.09 413.45 516.81 620.18 723.54 826.90
4“ -852.74
-1,705.48
-2,558.22
-3,410.96 -
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
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KR4101R90007 2021-09 [ AL200K|+=ME 273

7| =R AbO| EH 5
A -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 2442.5 121

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 13 12 12 12 11
-5.33% 13 12 12 12 11 10 8
-2.67% 12 11 10 8 6 4 1
0% 9 6 3 0 -4 -8 -12
2.67% -2 -7 -12 -18 -24 -30 -36
5.33% -29 -36 -43 -50 -57 -64 -72
8.00% -77 -84 -91 -99 -106 -114 -121
KR4201R94452 2021-09 =445 71

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 6 6 6
-5.33% 7 7 6 6 6 5 4
-2.67% 6 6 5 4 3 2 0
0% 5 3 2 0 -2 -5 -7
2.67% -1 -4 -7 -10 -13 -17 -21
5.33% -15 -19 -24 -28 -33 -37 -42
8.00% -42 -47 -52 -57 -62 -67 71
KR4301R94203 2021-09 3420 8

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 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 -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 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 -7 -7 -6 -6 -5 -5
5.33% -11 -10 -10 -10 -9 -9 -9
8.00% -11 -11 -1 -11 -1 -10 -10
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ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

2,356.25
1,767.19
1,178.13
—_ 589.06
ol
EE 0.00
ol 0.00 471.25 942.50 1,413.75 1,885.00 2,356.25 2,827.50 3,298.75 3,770.00
<‘IJ -589.06
-1,178.13
-1,767.19
-2,356.25
7
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4108R90002 2021-09 KRX300 M= 189
IESNEEEY
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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2021-08-25

Mt R15H  |ME 0 0 0
Al QMHEA 2% 0 0 0=l
+A tEH (M= 951 0 951
A s715d  |2¥ 1,713 0 1,713 | &2
2. MI|AHe| &=
VNCU1-VN30 Index Future Sep21
951.46
713.59
475.73
— 237.86
3]
f_r_ 0.00
Or 0.00 353.78 707.55 1,061.33 1,415.10 1,768.88 2,122.65 2,476.43 2,830.20
<'IJ -237.86
-475.73
-713.59
-951.46
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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SAY  2021-08-26
7= 2021-08-25

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

390.41

292.80

195.20

97.60

0.00

-97.60

-195.20

-292.80

-390.41

302.91

201.94

100.97

0.00

-100.97

-201.94

-302.91

-403.89

19

=

CLX1-WTI CRUDE FUTURE Nov21

16.81 33.63 50.44 67.25 84.06 100.88 117.69

.00 134.50
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.60 35.21 52.81 70.41 88.01 105.62 123.22 140.82




HOX1-NY Harb ULSD Fut Nov21

100.87

75.66

50.44

25.22

0.00

0.00

-25.22

-50.44

-75.66

-100.87

712

KR4175R90001-2021-09 B2 M &

467.32

350.49

233.66

116.83

0.00

-116.83

-233.66

-350.49

-467.32

450.73

300.48

150.24

0.00

~. —

.00

292.08 584.15 876.23 1,168.3! 1,460.38 1,752.45 2,044.53 2,336.60

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00

-150.24

-300.48

-450.73

-600.97




QSX1-Low Su Gasoil G Nov21

135.39
101.54
67.70
. 3385
ol
E. 0.00 ‘
ol 0.00 145.75 291.50 437.25 583.00 728.75 874.50 1,020.25  1,166.00
A -33.85
-67.70
-101.54
-135.39 -
7174
XBX1-GASOLINE RBOB FUT Nov21
195.62
146.72
97.81
— 4891
&l
o o00 : : : ; : : : ‘
ol 0.00 0.50 1.01 1.51 2.01 2.51 3.02 3.52 4.02
H -48.91
-97.81
-146.72
-195.62 -
74
3. AILE| QY 2o REHE @A MO 4 Y) (EFS):#Dt2))
CLX1 WTI CRUDE FUTURE Nov21 31
COox1 BRENT CRUDE FUTR Nov21 32
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R900 2021-09 He{M= 37
NGX21 NATURAL GAS FUTR Nov21 48
QSXx1 Low Su Gasoil G Nov21 11
XBX1 GASOLINE RBOB FUT Nov21 16
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of 12| HAAIHAZEA D (K H-THYH)
Ak

o

U7IAHe| &

=S

=

<A

324.33

243.25

162.17

81.08

0.00

-81.08

-162.17

-243.25

-324.33

118.81

79.21

39.60

0.00

-39.60

-79.21

-118.81

-158.42

BOZ1-SOYBEAN OIL FUTR Dec21

15.14 30.28 60.55 75.69 90.83

.00 45.41 105.96 121.10
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.55 47.09 70.64 94.18 117.73 141.27 164.82 188.36




CZ1-CORN FUTURE Dec21

474.82 /
356.11 /
237.41 /
— 118.70
ol
=|
g, 0.00 . . . . . . \
Or 0.00 136.31 272.63 408.94 545.25 681.56 817.88 954.19 1,090.50
(‘IJ -118.70 /
-237.41 /
-356.11
-474.82
74
KCZ1-COFFEE 'C' FUTURE Dec21
242,64 //
161.76 /
— 80.88
ol
=|
o 0.0 : : : ; ; ; ]
Or 0.00 46.44 92.88 139.31 185.75 232.19 278.63 325.06 371.50
(‘IJ -80.88 /
-161.76 /
-242.64
-323.52
74
KR4175R90001-2021-09 &M E
700.98
525.74 \
350.49 \
= 175.25
=l
=|
f_. 0.00 . . . . ; ; \
Or 0.00 292.08 584.15 876.23 1,168.3 1,460.38 1,752.45 2,044.53 2,336.60
A 19556 \
-350.49 \
-525.74 \
-700.98




124.92

A -41.64
-83.28
-124.92

-166.56

KWZ1-KC HRW WHEAT FUT Dec21

83.28

41.64

T T T 1

0.00
0.00

179.31 358.63 537.94 717.25 896.56 1,075.88 1,255.19 1,434.50

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

295.45

221.59

147.72

73.86

T T 1

0.00

0.00

4.90 9.79 14.69 19.58 24.48 29.37 34.27 39.16

-73.86

/

-147.72

/

-221.59

-295.45

72

SMZ1-SOYBEAN MEAL FUTR Dec21

178.12

118.75

59.37

T T 1

0.00

.00

88.93 177.85 266.78 355.70 444.63 533.55 622.48 711.40

-59.37

-118.75

-178.12

-237.49



SX1-SOYBEAN FUTURE Nov21

445.29

333.97

222.65

—~ 111.32

T 000

332.94

665.88 998.81 1,331.75 1,664.69 1,997.63

2,330.56

2,663.50

-111.32

-222.65

-333.97

-445.29 -

72

WZ1-WHEAT FUTURE(CBT) Dec21

191.31

127.54

—~ 63.77

— 0.00

183.06

366.13 549.19 732.25 915.31 1,098.38

1,281.44

1,464.50

-63.77

-127.54

-191.31

-255.07 -

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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