U7|AHe| &

A

SAY  2021-09-02
712 2021-09-01

EHASAUHER (XA -THEH)
A a3

617.17

462.88

308.59

154.29

0.00

-154.29

-308.59

-462.88

-617.17

202.51

135.01

67.50

0.00

-67.50

-135.01

-202.51

-270.01
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=

BOZ1-SOYBEAN OIL FUTR Dec21

14.69 29.38 44.06 58.75 73.44 88.13 102.81

.00 117.50
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.13 46.27 69.40 92.53 115.66 138.80 161.93 185.06




CZ1-CORN FUTURE Dec21

391.80

1,424.00

841.94 /
631.46 /
420.97 /
—~ 210.49
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 133.56 267.13 400.69 534.25 667.81 801.38 934.94 1,068.50
(‘lJ -210.49 /
-420.97 /
-631.46
-841.94
7
KCZ1-COFFEE 'C' FUTURE Dec21
600.01 /
450.00 /
300.00 /
—~ 150.00
ol
=|
I 000 . . . . i i ]
ol 0.00 48.98 97.95 146.93 195.90 244.88 293.85 342.83
'(‘IJ -150.00 /
-300.00 /
-450.00
-600.01
o
KWZ1-KC HRW WHEAT FUT Dec21
290.86 /
218.14 /
145.43 /
—_ 7271
=
T 000 ; ; ; ; ; ; \
ol 0.00 178.00 356.00 53M.00 890.00 1,068.00 1,246.00
'('“ 7271 /
-145.43 /
-218.14
-290.86



SBV1-Sugar #11 (WORLD) Oct21

570.56 /
427.92 /
285.28 /
142.64 /
0-00 T T T T T T 1
0.00 4.96 9.92 14.88 19.84 24.80 29.76 34.72 39.68
-142.64 /
-285.28 /
-427.92
-570.56
7424
SMZ1-SOYBEAN MEAL FUTR Dec21
443.72 /
332.79 /
221.86 /
110.93 /
0.00 T T T T T T ,
0.00 86.40 172.80 259.20 345.60 432.00 518.40 604.80 691.20
-110.93 /
-221.86 /
-332.79
-443.72
7424
SX1-SOYBEAN FUTURE Nov21
829.75 /
622.31 /
414.87 /
207.44 /
0-00 T T T T T T 1
0.00 323.13 646.25 969.38 ,292.50 1,615.63 1,938.75 2,261.88 2,585.00
-207.44 /
-414.87 /
-622.31
-829.75




WZ1-WHEAT FUTURE(CBT) Dec21

463.63

347.72

231.82

—~ 115.91

]
— 0-00 T T T J T
ol 0.00 180.56 361.13 541.69 722.25 902.81 1,083.38 1,263.94 1,444.50

-115.91

-231.82

-347.72

-463.63 -
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2. TN &=
KR4101R90007-2021-09 A A I|200X| M E
629.70
472.28
314.85
— 157.43
=
;"ir, 0.00
6r 0.00 104.95 209.90 314.85 419.80 524.75 629.70 734.65 839.60
<lIJ -157.43
-314.85
-472.28
-629.70
7tA
3.ALE| Y &R HF (XM HSH) :HHOER)
KR4101R90007 2021-09 [AL200K|$ME 50
7| Z=ApLo| HE M
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% -34 -34 -34 -34 -34 -34 -34
-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% 34 34 34 34 34 34 34
8.00% 50 50 50 50 50 50 50
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=

VGU1-EURO STOXX 50 Sep21

566.47

424.85

283.23

—~ 141.62

— 0.00
ol 0.00 1,045.38 2,090.75 3,136.13 4,181.50 5,226.88 6,272.25 7,317.63 8,363.00

-141.62

-283.23

-424.85

-566.47

’T_I
£
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o

3. MLIE| 28 £FZHFE L0 =)
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VGU1 EURO STOXX 50 5
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a7|AHe| £9TE
HCU1-HSCEI Futures Sep21

1,027.30

770.48

513.65
—~  256.83
ol
=
’Lr_ 0.00
ol 0.00 2,286.25  4,572.50  6,858.75 79,145.00 11,431.25 13,717.50 16,003.75 18,290.00
H -256.83

-513.65

-770.48

-1,027.30
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HSCEI Futures Sep21
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KR4201R94205-2021-09 2420

2,100.00

1,575.00

1,050.00

—_ 525.00

— 0.00 t
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00

H -525.00

-1,050.00

-1,575.00

-2,100.00
71

KR4201R94221-2021-09 &5422.5

59,572.50

44,679.38

29,786.25

—~ 14,893.13

-]
— 0.00 T T T '
ol 0.00 105.63 211.25 316.88 422.50 528.13 633.75 739.38 845.00

H -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
&l
?L 0.00 T T T T T T 1
BF 0.00 105.00 210.00 315.00 525.00 630.00 735.00 840.00
4“ -472.50
-945.00
-1,417.50
-1,890.00 -
KR4301R94229-2021-09 3£422.5
21,547.50
16,160.63
10,773.75
—_ 5,386.88
o2
;—r' 0.00 T T T 1 T T T 1
SI' 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 -
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
KR4201R94205 2021-09 £420 137
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 33 33 33 33 32 32
-5.33% 33 32 31 30 29 28 26
-2.67% 27 25 23 21 19 16 14
0% 9 6 3 0 -3 -6 -9
2.67% -29 -31 -33 -35 -38 -40 -43
5.33% -79 -79 -80 -82 -83 -85 -86
8.00% -133 -134 -134 -134 -135 -136 -137
KR4201R94221 2021-09 4225 3,688

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
786 785 781 776 768 756 742
772 759 741 719 691 659 623
663 616 565 510 452 392 329
237 158 79 0 -79 -159 -239
-697 -764 -834 -905 -978 -1,052 -1,127
-2,046 -2,077 -2,113 -2,155 -2,201 -2,251 -2,305
-3,576 -3,584 -3,595 -3,612 -3,632 -3,658 -3,688
KR4301R942 2021-09 %420 133
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-133 -133 -133 -133 -133 -133 -133
-83 -83 -83 -83 -83 -83 -84
-34 -34 -35 -35 -36 -37 -38
5 3 2 0 -2 -3 -5
17 17 16 15 14 13 12
19 18 18 18 18 18 18
19 19 19 19 19 19 18
KR4301R942 2021-09 %4225 1,568

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-1,567 -1,567 -1,567 -1.567 -1,567 -1,568 -1,568
-997 -997 -997 -998 -998 -1,000 -1,002
-431 -434 -439 -445 -452 -460 -469
49 33 17 0 -17 -33 -50
255 245 234 222 209 196 182
281 280 278 276 272 268 263
282 282 282 282 281 281 280
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M 27153 A 0/&e
A S e JER
A F7t5H A 10 10|22
A *t5H |24 0 79 -79| &
oI|A"e 2R
OESXU1-C4125-EURO STOXX 50
5.95
4.46
2.97
— 149
&l
T 500 : : : , : : :
ol 0.00 21.78 4355 65.33 87.10 108.88 130.65 152.43
H -1.49
-2.97
-4.46
-5.95
7t
OESXU1-C4150-EURO STOXX 50
47.55
35.67
23.78
— 11.89
&l
;—r' 0.00 T T T T T T T 1
ol 0.00 17.08 34.15 51.23 68.30 85.38 102.45 119.53 136.60
H -11.89
-23.78
-35.67
-47.55



OESXU1-P4125-EURO STOXX 50

2.09

1.04

—~ 0.52

o 0.00

7.65

38.25 45.90 53.55

15.30 22.95 30.60

61.20

-0.52

-1.04

-2.09 -

23.61

17.71

11.81

—~ 5.90

— 0.00

-5.90

-11.81

-17.71

-23.61

e

OESXU1-P4150-EURO STOXX 50

.00

9.20

18.40 27.60 36.80 46.00 55.20 64.40

73.60

3. ALIE| E P THSE HEH0E=H)

260105SQPX SG EURO Covered CALL STRATEGY
OESXU1-C41EURO STOXX 50
OESXU1-C41EURO STOXX 50

OESXU1-P41 EURO STOXX 50

OESXU1-P41 EURO STOXX 50
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2| C| ool K200(F A B 8- THIT ZHE E)

A

At A (M= 0 0 0| LK
A 7158 |84 0 0 0| LY
A 7/t5d  |d= 3,463 0 3,463 S U
= #t5H  |SM 528 0 528| % LY
WIIAEHe| &=
KR4101R90007-2021-09 2 A I|200X| +=ME
3,463.35
2,597.51
1,731.68
865.84
O.OOO.DO 104‘,95 209‘.90 314‘.85 41§.80 524‘.75 625.70 734‘.65 835.60
-865.84
-1,731.68
-2,597.51
-3,463.35 - |.7:|
7 |
KR4301R94203-2021-09 420
105.00 -
78.75
52.50
26.25
0-000.30 105;.00 216.00 315.00 426.00 525‘.00 636.00 735;.00 84(]).00
-26.25
-52.50
-78.75
-105.00



422.50 -+

316.88

211.25

105.63

0.00

-105.63

-211.25

-316.88

-422.50

0.00

KR4301R94229-2021-09 $£422.5

105.63

211.25

316.88

528.13

633.75

739.38

845.00

3. AlLt2|E ol XHF (XA HSH) (= 2ER)
KR4101R90007 2021-09 RAI|200X| =M= 277

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 277 277 277 277 =277 -277 -277
-5.33% -185 -185 -185 -185 -185 -185 -185
-2.67% -92 -92 -92 -92 -92 -92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 185 185 185 185 185 185 185
8.00% 277 277 277 277 277 277 277
KR4301R94203 2021-09 £420 7

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-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% -1 -1 -1 -1 -1 -1 -1
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301R94229 2021-09 £4225 31

7| BXHte| MBS
74 -2500%| -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% 8 9 9 9

0% -1 -1
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AOEKRX300Q1 8l A o (F A THHH)

2. M7|A|-He| &l x
KR4108R90002-2021-09 KRX300 ME
1,796.63
1,197.75
— 598.88
3]
;"ir, 0.00
6r 0.00 479.10 958.20 1,437.30 1,916.40 2,395.50 2,874.60 3,353.70 3,832.80
<‘IJ -598.88
-1,197.75
-1,796.63
-2,395.50
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
KR4108R90002 2021-09 KRX300 MEZ 192
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -192 -192 -192 -192 -192 -192 -192
-5.33% -128 -128 -128 -128 -128 -128 -128
-2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 128 128 128 128 128 128 128
8.00% 192 192 192 192 192 192 192
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AO0LEH EHVN30H A (FAES)
1. Y=

2l 5 (M= 0 0 0
Al QMHEA 2% 0 0 022l
A w7158 (M= 1,003 0 1,003
= f715d  |2¥ 1,705 0 1,705 &2
2. H7[AEHe| &7 x
VNCU1-VN30 Index Future Sep21
752.51
501.68
— 250.84
ol
=|
f_r_ 0.00
Or 0.00 356.75 713.50 1,070.25 1,427.00 1,783.75 2,140.50 2,497.25 2,854.00
4“ -250.84
-501.68
-752.51
-1,003.35
74
3. AlLt2| 2% 2ol (X[l A0 ASH) (T2 HHBHR)
2.5504E+11 VN3O0TR Index(EUR) 136
VNCU1 VN30 Index Future Sep21 80
4. TPAMEQ| X|Cf=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (GRS
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of| L XA SR A B (K H-THYH)
A a3

297.24

198.16

99.08

0.00

-99.08

-198.16

-297.24

-396.32

411.19

308.39

205.60

102.80

0.00

-102.80

-205.60

-308.39

-411.19

19

=

CLX1-WTI CRUDE FUTURE Nov21

17.07 34.13 51.20 68.26 85.33 102.39 119.46

.00 136.52
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.91 35.82 53.72 71.63 89.54 107.45 125.35 143.26




HOX1-NY Harb ULSD Fut Nov21

77.70

51.80

25.90

0.00

0.00 0.53 1.06 1.59 2.12 2.65 3.18 3.71 4.24

-25.90

-51.80

-77.70

-103.60

712

KR4175R90001-2021-09 &M &

[~

347.34

o~

231.56

115.78

0.00

-115.78

-231.56

-347.34

-463.12

667.83

500.87

333.92

166.96

0.00

-166.96

-333.92

-500.87

-667.83

~. —

.00 289.45 578.90 868.35 1,157.8 1,447.25 1,736.70 2,026.15 2,315.60

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00 1.11 2.22 3.32 4.43 5.54 6.65 7.75 8.86




QSX1-Low Su Gasoil G Nov21

139.10
104.33
69.55
— 34.78
2
E’ 0.00 T T T J T T T 1
Or 0.00 149.75 299.50 449.25 599.00 748.75 898.50 1,048.25 1,198.00
4“ -34.78
-69.55
-104.33
-139.10 -
74
XBX1-GASOLINE RBOB FUT Nov21
201.57
151.17
100.78
— 50.39
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.52 1.04 1.55 2.07 2.59 3.11 3.62 414
(-IJ -50.39
-100.78
-151.17
-201.57 -~
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLX1 WTI CRUDE FUTURE Nov21 32
COX1 BRENT CRUDE FUTR Nov21 33
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R9002021-09 HHM = 37
NGX21 NATURAL GAS FUTR Nov21 53
QSX1 Low Su Gasoil G Nov21 11
XBX1 GASOLINE RBOB FUT Nov21 16
4, DIPYAEO| XCf&=Ao M (VaR : 99% A E|FF, 102 7|F) (THEHTHR)
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Ak
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U7|AHe| &
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A

235.80

157.20

78.60

0.00

-78.60

-157.20

-235.80

-314.40

116.56

77.71

38.85

0.00

-38.85

-77.71

-116.56

-155.42

BOZ1-SOYBEAN OIL FUTR Dec21

73.44 88.13

.00 14.69 29.38 44.06 58.75 102.81 117.50
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.13 46.27 69.40 92.53 115.66 138.80 161.93 185.06




CZ1-CORN FUTURE Dec21

465.33 /

349.00 /

232.67 /
— 116.33
ol
=
g, 0.00 . . . . . . \
Or 0.00 133.56 267.13 400.69 534.25 667.81 801.38 934.94 1,068.50
'('IJ -116.33 /

-232.67 /

-349.00

-465.33

74
KCZ1-COFFEE 'C' FUTURE Dec21

341.17 /

255.88 /

170.59 /
— 85.29
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 48.98 97.95 146.93 195.90 244.88 293.85 342.83 391.80
'(‘IJ -85.29 /

-170.59 /

-255.88

-341.17

74
KR4175R90001-2021-09 B &M E

694.68

521.01 \

347.34 \
= 173.67
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 289.45 578.90 868.35 1,157.8 1,447.25 1,736.70 2,026.15 2,315.60
(‘IJ -173.67 \

-347.34 \

-521.01 \

-694.68



KWZ1-KC HRW WHEAT FUT Dec21

165.37

124.02

82.68

41.34

0.00

-41.34

-82.68

-124.02

-165.37

299.17

224.38

149.59

230.67

173.00

115.34

57.67

0.00

0.00

-57.67

-115.34

-173.00

-230.67

/

1

.00 178.00

T T

356.00

534.00 712.00 890.00

1,068.00

T T

1,246.00
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