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

461.93
307.95
— 153.98
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EE 0.00
ol 0.00 102.65 205.30 307.95 410.60 513.25 615.90 718.55 821.20
<‘IJ -153.98
-307.95
-461.93
-615.90
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3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok 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

564.68

423.51

282.34

— 14117

— 0.00
ol 0.00 1,042.00 2,084.00 3,126.00 4,168.00 5,210.00 6,252.00 7,294.00 8,336.00

-141.17

-282.34

-423.51

-564.68
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HCQ1-HSCEI Futures Aug21

692.27

461.52

—~ 230.76

— 0.00

0.00 2,235.25 4,470.50 6,705.75 8,941.00 11,176.25 13,411.50  15,646.75

17,882.00

-230.76

-461.52

-692.27

-923.03
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HCQ1 HSCEI Futures Aug21
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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 T T T 1
ol 0.00 105.00 210.00 315.00 525.00 630.00 735.00 840.00
M 70
-945.00
-1,417.50
-1,890.00 -
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
<M -5,386.88
-10,773.75
-16,160.63
-21,547.50 -
2
3. AlLtE|QE A TEHE (A ChA A0 A o) S
KR4201R94205 2021-09 =420 108
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 23 23 22 22 21
-5.33% 23 22 21 20 19 18 16
-2.67% 20 18 16 14 11 9 6
0% 10 7 3 0 -3 -7 -10
2.67% -12 -16 -20 -24 -27 -31 -35
5.33% -48 -51 -54 -58 -61 -64 -68
8.00% -94 -96 -98 -100 -103 -105 -108
KR4201R94221 2021-09 24225 2,884
7| =Rt HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 563 560 555 546 533 517 495
-5.33% 550 537 517 491 459 422 379
-2.67% 483 442 393 337 277 211 141

0% 254 173 88 0 -90 -182 -276
2.67% -284 -389 -494 -600 -705 -810 -915
5.33% -1,207 -1,300 -1,395 -1,492 -1,591 -1,691 -1,792
8.00% -2,452 -2,510 -2,575 -2,646 -2,722 -2,801 -2,884

KR4301R942 2021-09 %420 139
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -138 -138 -138 -138 -138 -138 -139
-5.33% -89 -89 -89 -89 -90 -90 -90
-2.67% -40 -41 -41 -42 -43 -44 -45

0% 5 3 2 0 -2 -3 -5
2.67% 37 34 32 30 28 26 24
5.33% 50 49 48 46 45 43 41
8.00% 53 53 53 52 51 50 49

KR4301R942 2021-09 %4225 1,597
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,596 -1,596 -1,596 -1,596 -1,596 -1,596 -1,597
-5.33% -1,038 -1,038 -1,039 -1,040 -1,041 -1,043 -1,046
-2.67% -483 -486 -490 -495 -502 -510 -519

0% 44 31 16 0 -17 -35 -54
2.67% 450 426 401 377 353 328 304
5.33% 650 632 613 593 573 552 530
8.00% 703 697 690 681 670 659 645
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OESXU1-C4125-EURO STOXX 50
5.84
4.38
2.92
— 146
&l
T 500 : : : , : : : ]
ol 0.00 21.23 42.45 63.68 84.90 106.13 127.35 148.58 169.80
H -1.46
2.92
-4.38
-5.84
7t
OESXU1-C4150-EURO STOXX 50
47.01
35.26
23.51
— 1175
&l
;—r' 0.00 T T T T T T T 1
ol 0.00 16.75 33.50 50.25 67.00 83.75 100.50 117.25 134.00
A -11.75
-23.51
-35.26
-47.01



OESXU1-P4125-EURO STOXX 50

2.88

2.16

1.44

0.72

0.00

.00

10.48

52.38 62.85 73.33

20.95 31.43 41.90

83.80

-0.72

-1.44

-2.16

-2.88 -

23.77

15.84

7.92

0.00

-7.92

-15.84

-23.77

-31.69

ol 0.00

I

OESXU1-P4150-EURO STOXX 50

12.25

24.50 36.75 49.00 61.25 73.50 85.75

98.00
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260105SQPX SG EURO Covered CALL STRATEGY
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M e = A 0 0 0| &Ly
illat 2715H |24 111 0 111 &Ly
A = A 3,387 0 3,387| & LY
A e e B = | 528 3,872 -3,344 | &L
TEZ|A| el &=
KR4101R90007-2021-09 T A | 200X| =4 =
2,540.59
1,693.73
— 846.86
ol
;—r' 0.00 T T T J T T T 1
6I' 0.00 102.65 205.30 307.95 410.60 513.25 615.90 718.55 821.20
<1J -846.86
-1,693.73
-2,540.59
-3,387.45 -
74
KR4201R94429-2021-09 £442.5
3,871.88
2,903.91
1,935.94
—_— 967.97
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 110.63 221.25 331.88 442.50 553.13 663.75 774.38 885.00
4'“ -967.97
-1,935.94
-2,903.91
-3,871.88



KR4301R94203-2021-09 £420

105.00 -
78.75
52.50
—_ 26.25
od
;ir- 0.00 T T T ; T T T
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
<“ -26.25
-52.50
-78.75
-105.00
712
KR4301R94229-2021-09 34225
422.50 -+
316.88
211.25
— 105.63
ol
?—r' 0.00 T 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 -105.63
-211.25
-316.88
-422.50
717
3. ALt £ FXHERIHA M0 AZ ) SR
KR4101R90007 2021-09 ZAIL|200K| =M 271
J|ZERHA HEN
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =271 =271 =271 =271 =271 =271 =271
-5.33% -181 -181 -181 -181 -181 -181 -181
-2.67% -90 -90 -90 -90 -90 -90 -90
0% 0 0 0 0 0 0 0
2.67% 90 90 90 90 90 90 90
5.33% 181 181 181 181 181 181 181
8.00% 271 271 271 271 271 271 271
KR4201R94429 2021-09 24425 98
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 6
-5.33% 7 7 7 6 6 5 5
-2.67% 7 6 6 5 4 2 0

0% 5 4 2 0 -3 -6 -9
2.67% -1 -4 -8 12 -17 -21 -26
5.33% -19 -25 -31 -37 -43 -49 -55
8.00% -57 -64 -70 77 -84 -91 -98

KR4301R942 2021-09 420 8
=2 CR]

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 2

0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -2 -1 -1
5.33% -3 -3 -3 -3 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -3 -3

KR4301R942 2021-09 F£422.5 31
e @ E

7t4 -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 21
-2.67% 9 10 10 10 10 10 10

0% -1 -1 0 0 0 1 1
2.67% -9 -8 -8 -7 -7 -6 -6
5.33% -13 -12 -12 -12 -11 -11 -10
8.00% -14 -14 -14 -13 -13 -13 -13
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2 O0LEKRX300Q1 ) A 2 (F 4] -THY )
1. A=A

KR4108R90002-2021-09 KRX300 M &

2,338.75
1,754.06
1,169.38
— 584.69
ol
EE 0.00
ol 0.00 467.75 935.50 1,403.25 1,871.00 2,338.75 2,806.50 3,274.25 3,742.00
<‘IJ -584.69
-1,169.38
-1,754.06
-2,338.75
712
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4108R90002 2021-09 KRX300 M= 187
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -187 -187 -187 -187 -187 -187 -187
-5.33% -125 -125 -125 -125 -125 -125 -125
-2.67% -62 -62 -62 -62 -62 -62 -62
0% 0 0 0 0 0 0 0
2.67% 62 62 62 62 62 62 62
5.33% 125 125 125 125 125 125 125
8.00% 187 187 187 187 187 187 187
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Mt R15H  |ME 0 0 0
Al QMHEA 2% 0 0 0=l
+A tEH (M= 946 0 946
A s715d  |2¥ 1,718 0 1,718 &2
2. MI|AHe| &=
VNCU1-VN30 Index Future Sep21
709.36
472.90
—~ 236.45
3]
f_r_ 0.00
ol 0.00 351.68 703.35 1,055.03 1,406.70 1,758.38 2,110.05 2,461.73 2,813.40
<'IJ -236.45
-472.90
-709.36
-945.81
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 )
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U7IAHe| &
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<A

389.52

292.14

194.76

97.38

0.00

-97.38

-194.76

-292.14

-389.52

301.89

201.26

100.63

0.00

-100.63

-201.26

-301.89

-402.52

CLX1-WTI CRUDE FUTURE Nov21

16.78 33.55 50.33 67.10 83.88 100.65 117.43

.00 134.20
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.55 35.09 52.64 70.18 87.73 105.27 122.82 140.36




HOX1-NY Harb ULSD Fut Nov21

101.30

75.97

50.65

25.32

0.00

0.00

-25.32

-50.65

-75.97

-101.30

712

KR4175R90001-2021-09 B2 M &

467.76

350.82

233.88

116.94

0.00

-116.94

-233.88

-350.82

-467.76

643.35

482.51

321.68

160.84

0.00

~. —

.00

292.35 584.70 877.05 1,169.4 1,461.75 1,754.10 2,046.45 2,338.80

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00

-160.84

-321.68

-482.51

-643.35




QSX1-Low Su Gasoil G Nov21

136.15
102.11
68.08
— 3404
ol
i—’ 0-00 T T T J T T T 1
ol 0.00 146.56 293.13 439.69 586.25 732.81 879.38 1,025.94  1,172.50
A -34.04
-68.08
-102.11
-136.15 -
7
XBX1-GASOLINE RBOB FUT Nov21
147.81
98.54
— 4927
&l
o o00 : : : ; : : : ‘
ol 0.00 0.51 1.01 1.52 2.02 2.53 3.03 3.54 4.04
H -49.27
-98.54
-147.81
-197.09 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
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 51
QSXx1 Low Su Gasoil G Nov21 11
XBX1 GASOLINE RBOB FUT Nov21 16
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R
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U7IAHe| &

<A

321.41

241.05

160.70

80.35

0.00

-80.35

-160.70

-241.05

-321.41

158.39

118.80

79.20

39.60

0.00

-39.60

-79.20

-118.80

-158.39

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.01 30.02 60.03 75.04

90.05

.00 45.02 105.05 120.06
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.54 47.08 70.62 94.16 117.70 141.24 164.78 188.32




CZ1-CORN FUTURE Dec21

/

137.69 275.38 413.06 550.75 688.44 826.13 963.81 1,101.50

/

/

712

KCZ1-COFFEE 'C' FUTURE Dec21

/ |

47.00 94.00 141.00 188.00 235.00 282.00 329.00 376.00

/

/

72

KR4175R90001-2021-09 &M S

~.

o~

~.

292.35 584.70 877.05 1,169.4 1,461.75 1,754.10 2,046.45 2,338.80

479.64
359.73
239.82

— 11991

ol

=|

L o000

ol 0.00

A -119.91
-239.82
-359.73
-479.64
327.46
245.60
163.73

— 8187

ol

=|

o o000

ol 0.00

H -81.87
-163.73
-245.60
-327.46
526.23
350.82

= 17541

od

=|

L o000

ol 0.00

<M -175.41
-350.82
-526.23
-701.64




126.85

A -42.28
-84.57
-126.85

-169.13

KWZ1-KC HRW WHEAT FUT Dec21

84.57

42.28

T T T 1

0.00
0.00

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

297.05

222.79

148.53

74.26

T T 1

0.00

0.00

4.92 9.84 14.76 19.68 24.60 29.52 34.44 39.36

-74.26

/

-148.53

/

-222.79

-297.05

72

SMZ1-SOYBEAN MEAL FUTR Dec21

178.21

118.81

59.40

T T 1

0.00

.00

88.98 177.95 266.93 355.90 444.88 533.85 622.83 711.80

-59.40

-118.81

-178.21

-237.61



443.34

332,51

221.67

—~ 110.84

T 000

-110.84

-221.67

-332.51

-443.34

257.53

193.14

128.76

—~ 6438

— 0.00

-64.38

-128.76

-193.14

-257.53

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

331.56

663.13 994.69 1,326.25 1,657.81 1,989.38

2,320.94

2,652.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

184.81

369.63 554.44 739.25 924.06 1,108.88

1,293.69

1,478.50

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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