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EHASAUHER (XA -THEH)
A a3

633.75

475.31

316.88

158.44

0.00

-158.44

-316.88

-475.31

-633.75

207.52

138.35

69.17

0.00

-69.17

-138.35

-207.52

-276.70
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BOZ1-SOYBEAN OIL FUTR Dec21

15.09 30.17 45.26 60.34 75.43 90.51 105.60

.00 120.68
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.71 47.42 71.13 94.84 118.55 142.26 165.97 189.68




CZ1-CORN FUTURE Dec21

384.40

1,448.00

872.41 /
654.30 /
436.20 /
— 218.10
ol
=|
L o000 ; ; ; ; ; ; \
ol 0.00 138.44 276.88 415.31 553.75 692.19 830.63 969.06 1,107.50
(‘IJ -218.10 /
-436.20 /
-654.30
-872.41
e
KCZ1-COFFEE 'C' FUTURE Dec21
588.78 /
441.59 /
294.39 /
— 147.20
ol
=|
o o000 . . . . i i ]
ol 0.00 48.05 96.10 144V192'.20 240.25 288.30 336.35
'(‘IJ -147.20 /
-294.39 /
-441.59
-588.78
712
KWZ1-KC HRW WHEAT FUT Dec21
295.72 /
221.79 /
147.86 /
— 7393
=
o 000 ; ; ; ; ; ; \
ol 0.00 181.00 362.00 543.00 724.00 905.00 1,086.00 1,267.00
(‘IJ -73.93 /
-147.86 /
-221.79
-295.72



SBV1-Sugar #11 (WORLD) Oct21

576.25 /
432.19 /
288.12 /
144.06 /
0.00 T T T T T T 1
0.00 5.01 10.02 15.03 20.04 25.05 30.06 35.07 40.08
-144.06 /
-288.12 /
-432.19
-576.25
7424
SMZ1-SOYBEAN MEAL FUTR Dec21
452.38 /
339.28 /
226.19 /
113.09 /
0.00 T T T T T T ,
0.00 88.10 176.20 264.30 352.40 440.50 528.60 616.70 704.80
-113.09 /
-226.19 /
-339.28
-452.38
7424
SX1-SOYBEAN FUTURE Nov21
637.00 //
424.66 /
212.33 /
0-00 T T T T T T 1
0.00 330.81 661.63 992.44 ,323.25 1,654.06 1,984.88 2,315.69 2,646.50
-212.33 /
-424.66 /
-637.00
-849.33




WZ1-WHEAT FUTURE(CBT) Dec21

470.16

352.62

235.08

—~ 117.54

-]
— 0-00 T T T J T
ol 0.00 183.13 366.25 549.38 732.50 915.63 1,098.75 1,281.88 1,465.00

-117.54

-235.08

-352.62

-470.16 -
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617.85
463.39
308.93
— 154.46
ol
EE 0.00
ol 0.00 102.98 205.95 308.93 411.90 514.88 617.85 720.83 823.80
<‘IJ -154.46
-308.93
-463.39
-617.85
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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




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



2021-08-31
2021-08-30

SAE
7=

ol
=

et -Mmscl

SMART

of |o
K0 | KO
O | N
(V]
o | O
O | N
(V]
ofl | ol
NERY
b
K | K
1HGs
PARNIS

2. BN £YTE

onl

896

FMSCI4 £l =10] 220210825

-
Aol

SWMXWOOC

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. IHE Y F2

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2021-08-31
2021-08-30

SAE
7=

ol
=

3

KO
<0

CSI500%

|

160
4
Klo
H

Klo

IRE

SMART

of |\ of
KO | KO
O | wn
al
@3
<
o | O
o | n
I
S
<
ol | ofl
<[ <]
¢|¢
K | K
|
|k

2. WA He &Y=

onl

424

FCSI15000(|20210611

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. mplArE o

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

»E g|Ag



SAIY  2021-08-31
712 2021-08-30

o

2. WI|MHe| &

=S

=

VGU1-EURO STOXX 50 Sep21

425.37

283.58

—~ 141.79

— 0.00
ol 0.00 1,046.50 2,093.00 3,139.50 4,186.00 5,232.50 6,279.00 7,325.50 8,372.00

-141.79

-283.58

-425.37

-567.16
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VGU1 EURO STOXX 50 Sep21
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HCU1-HSCEI Futures Sep21

935.50

701.62

467.75

—~ 233.87

— 0.00
ol 0.00 2,229.75 4,459.50 6,689.25 8,919.00 11,148.75 13,378.50 15,608.25  17,838.00

-233.87

-467.75

-701.62

-935.50
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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
;ir- 0.00 T T T 7 T T )
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 -
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KR4201R94205 2021-09 3420 112
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 20 20 20 19
-5.33% 20 20 20 19 18 17 15
-2.67% 18 17 15 13 11 9 7
0% 8 6 3 0 -3 -6 -9
2.67% -15 -18 -21 -24 -28 -31 -34
5.33% -53 -56 -58 -61 -63 -66 -69
8.00% -102 -103 -105 -106 -108 -110 -112
KR4201R94221 2021-09 24225 2,970
ESREEEE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 483 482 480 476 469 459 446
-5.33% 477 469 457 440 419 392 361
-2.67% 429 398 360 316 268 214 157

0% 220 150 76 0 -78 -158 -240
2.67% -336 -429 -521 -613 -706 -798 -890
5.33% -1,331 -1,405 -1,482 -1,562 -1,643 -1,727 -1,811
8.00% -2,659 -2,697 -2,741 -2,791 -2,847 -2,906 -2,970

KR4301R942 2021-09 %420 140
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -140 -140 -140 -140 -140 -140 -140
-5.33% -91 -91 -91 -91 -91 -91 -91
-2.67% -42 -42 -42 -43 -43 -44 -45

0% 4 3 1 0 -1 -3 -4
2.67% 35 33 31 29 27 26 24
5.33% 45 44 43 42 41 40 39
8.00% 46 46 46 46 46 45 45

KR4301R942 2021-09 %4225 1,617
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,617 -1,617 -1,617 -1,617 -1,617 -1,617 -1,617
-5.33% -1,058 -1,058 -1,058 -1,058 -1,059 -1,060 -1,061
-2.67% -499 -501 -503 -506 -511 -516 -522

0% 36 25 13 0 -14 -29 -44
2.67% 436 415 394 373 352 331 310
5.33% 599 587 574 560 545 529 513
8.00% 626 624 621 617 611 605 597
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OESXU1-C4125-EURO STOXX 50

6.33

4.75

3.17

—~ 158

— 0.00 T T ;
ol 0.00 23.00 46.00 69.00 92.00 115.00 138.00 161.00 184.00

-3.17

-4.75

-6.33
717

OESXU1-C4150-EURO STOXX 50

51.24

38.43

25.62

—~ 1281

— 0.00 T T T ' T
ol 0.00 18.25 36.50 54.75 73.00 91.25 109.50 127.75 146.00

<A

-12.81

-25.62

-38.43

-51.24



OESXU1-P4125-EURO STOXX 50

2.13
1.60
1.07
0.53
0-00 T T T d T T T 1
0.00 7.75 15.50 23.25 31.00 38.75 46.50 54.25 62.00
-0.53
-1.07
1.60
213
73
OESXU1-P4150-EURO STOXX 50
23.94
17.95
11.97
5.98
0.00 T T T 7 T T T )
0.00 9.25 18.50 27.75 37.00 46.25 55.50 64.75 74.00
-5.98
-11.97
-17.95
-23.94 -
7
3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 22
OESXU1-C41EURO STOXX 50 1
OESXU1-C41EURO STOXX 50 4
OESXU1-P41 EURO STOXX 50 0.17
OESXU1-P41 EURO STOXX 50 2
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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 3,398 0 3,398| &FLY
A e e B = | 528 3,872 -3,344 | &L
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,398.18
2,548.63
1,699.09
— 849.54
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 102.98 205.95 308.93 411.90 514.88 617.85 720.83 823.80
A -849.54
-1,699.09
-2,548.63
-3,398.18 -
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
ol
;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
7
KR4301R94229-2021-09 3¥422.5
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
74
3. AL 29| FXHE @IH2 M43 Y) Chol: 4ot )
KR4101R90007 2021-09 LA I200X| =M= 272
7| EpAO| S
7t -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 24425 94
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 4 4 4 4 4 4 3
-2.67% 4 4 4 3 3 2 1

0% 4 3 2 0 -2 -4 -7
2.67% -1 -4 -7 -10 -14 -18 -22
5.33% -18 -23 -28 -34 -39 -45 -50
8.00% -58 -64 -70 -76 -82 -88 -94

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 -2 -2 -2 -2 2 -2
8.00% -3 -3 -3 -3 -3 -3 -2

KR4301R942 2021-09 F£422.5 32
e @ E

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 32 32 32 32 32 32
-5.33% 21 21 21 21 21 21 21
-2.67% 10 10 10 10 10 10 10

0% -1 0 0 0 0 1 1
2.67% -9 -8 -8 -7 -7 -6 -6
5.33% -12 -12 -11 -11 -11 -10 -10
8.00% -12 -12 -12 -12 -12 -12 -12
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ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

2,346.00
1,759.50
1,173.00
—_ 586.50
ol
EE 0.00
ol 0.00 469.20 938.40 1,407.60 1,876.80 2,346.00 2,815.20 3,284.40 3,753.60
<‘IJ -586.50
-1,173.00
-1,759.50
-2,346.00
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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Q! 2021-08-31
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Mt R15H  |ME 0 0 0
Al QMHEA 2% 0 0 0=l
+A tEH (M= 955 0 955
A s715d  |2¥ 1,719 0 1,719 &2
TH7[AEel &l x
VNCU1-VN30 Index Future Sep21
716.06
477.38
—~ 238.69
3]
f_r_ 0.00
ol 0.00 355.00 710.00 1,065.00 1,420.00 1,775.00 2,130.00 2,485.00 2,840.00
<'IJ -238.69
-477.38
-716.06
-954.75
74
3.ALE| Y &R X HF (XA HSH) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 138
VNCU1 VN30 Index Future Sep21 76
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oL K| QA SR A B (K AT H)
A a3

298.19

198.80

99.40

0.00

-99.40

-198.80

-298.19

-397.59

411.44

308.58

205.72

102.86

0.00

-102.86

-205.72

-308.58

-411.44

19

=

CLX1-WTI CRUDE FUTURE Nov21

17.12 34.24 51.36 68.48 85.60 102.72 119.84

.00 136.96
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.93 35.85 53.78 71.70 89.63 107.55 125.48 143.40




HOX1-NY Harb ULSD Fut Nov21

76.93

51.28

—~ 25.64

o o000

ol 0.00

A -25.64

-51.28

-76.93

-102.57

712

KR4175R90001-2021-09 B2 M &

467.00

350.25

233.50

—~ 116.75
T o0.00
W ii67s
-233.50
-350.25

-467.00

669.56
502.17
334.78
— 167.39
T o0.00
-167.39
-334.78
-502.17

-669.56

~. —

.00

291.88 583.75 875.63 1,167.5 1,459.38 1,751.25 2,043.13 2,335.00

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

ol 0.00




QSX1-Low Su Gasoil G Nov21

138.31
103.73
69.15
— 3458
ol
i 0-00 T T T J T T T 1
ol 0.00 148.88 297.75 446.63 595.50 744.38 893.25 1,042.13  1,191.00
A -34.58
-69.15
-103.73
-138.31 -
7
XBX1-GASOLINE RBOB FUT Nov21
149.75
99.83
—  49.92
&l
o o00 : : : ; : : : ‘
ol 0.00 0.51 1.03 1.54 2.05 2.56 3.08 3.59 4.10
H -49.92
-99.83
-149.75
-199.67 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GRETHE)
CLX1 WTI CRUDE FUTURE Nov21 32
COox1 BRENT CRUDE FUTR Nov21 33
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R900 2021-09 He{M= 37
NGX21 NATURAL GAS FUTR Nov21 54
QSXx1 Low Su Gasoil G Nov21 11
XBX1 GASOLINE RBOB FUT Nov21 16
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<A

323.16

242.37

161.58

80.79

0.00

-80.79

-161.58

-242.37

-323.16

159.56

119.67

79.78

39.89

0.00

-39.89

-79.78

-119.67

-159.56
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=

BOZ1-SOYBEAN OIL FUTR Dec21

15.09 30.17 60.34 75.43 90.51

.00 45.26 105.60 120.68
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.71 47.42 71.13 94.84 118.55 142.26 165.97 189.68




CZ1-CORN FUTURE Dec21

482.27 /

361.70 /

241.13 /
— 120.57
ol
=
g, 0.00 . . . . . . \
Or 0.00 138.44 276.88 415.31 553.75 692.19 830.63 969.06 1,107.50
(‘IJ -120.57 /

-241.13 /

-361.70

-482.27

74
KCZ1-COFFEE 'C' FUTURE Dec21

334.81 /

251.11 /

167.41 /
— 83.70
ol
=
o 0.00 ; ; ; ; ; ; ]
Or 0.00 48.05 96.10 144V192'.20 240.25 288.30 336.35 384.40
(‘IJ -83.70 /

-167.41 /

-251.11

-334.81

74
KR4175R90001-2021-09 &M S

700.50

525.38 \

350.25 \
= 175.13
=l
=
f_. 0.00 . . . . ; ; ,
Or 0.00 291.88 583.75 875.63 1,167.5 1,459.38 1,751.25 2,043.13 2,335.00
(‘IJ -175.13 \

-350.25 \

-525.38 \

-700.50



KWZ1-KC HRW WHEAT FUT Dec21

126.10 /
84.07 /
42.03 /
0.00 T T T T T T 1
0.00 181.00 362.00 543.00 724.00 905.00 1,086.00 1,267.00 1,448.00
-42.03 /
-84.07 /

-126.10

-168.14
712

SBV1-Sugar #11 (WORLD) Oct21

75.66 /
0.00 T T T T T T |
0.00 5.01 10.02 15.03 20.04 25.05 30.06 35.07 40.08
-75.66 /
-151.32 /

72

SMZ1-SOYBEAN MEAL FUTR Dec21

235.20 /
176.40 /
117.60 /
—_— 58.80 /
S— 0-00 T T T T T T 1
0.00 88.10 176.20 264.30 352.40 440.50 528.60 616.70 704.80
'('IJ -58.80 /
-117.60 /

-176.40

-235.20



442.34

331.76

221.17

—~ 110.59

T 000

-110.59

-221.17

-331.76

-442.34

255.16

191.37

127.58

—~ 63.79

— 0.00

-63.79

-127.58

-191.37

-255.16

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

330.81

661.63 992.44 1,323.25 1,654.06 1,984.88

2,315.69

2,646.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

183.13

366.25 549.38 732.50 915.63 1,098.75

1,281.88

1,465.00

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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