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EHASAUHER (XA -THEH)
A a3

608.65

456.49

304.33

152.16

0.00

-152.16

-304.33

-456.49

-608.65

201.99

134.66

67.33

0.00

-67.33

-134.66

-201.99

-269.32
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=

BOZ1-SOYBEAN OIL FUTR Dec21

14.49 28.97 43.46 57.94 72.43 86.91 101.40

.00 115.88
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.08 46.15 69.23 92.30 115.38 138.45 161.53 184.60




CZ1-CORN FUTURE Dec21

391.30

1,408.00

823.79 /
617.84 /
411.90 /
205.95 /
0.00 T T T T T T 1
0.00 130.69 261.38 392.06 522.75 653.44 784.13 914.81 1,045.50
-205.95 /
-411.90 /
-617.84
-823.79
742
KCZ1-COFFEE 'C' FUTURE Dec21
599.29 /
449.47 /
299.65 /
149.82 /
0.00 T T T T T T ,
0.00 48.91 97.83 146.74 195.65 244.56 293.48 342.39
-149.82 /
-299.65 /
-449.47
-599.29
7424
KWZ1-KC HRW WHEAT FUT Dec21
215.69 //
143.79 /
71.90 /
0-00 T T T T T T 1
0.00 176.00 352.00 528.00 704.00 880.00 1,056.00 1,232.00
-71.90 /
-143.79 /
-215.69
-287.59




SBV1-Sugar #11 (WORLD) Oct21

565.66 /
424.25 /
282.83 /
141.42 /
0.00 T T T T T T 1
0.00 4.92 9.84 14.75 19.67 24.59 29.51 34.42 39.34
-141.42 /
-282.83 /
-424.25
-565.66
7424
SMZ1-SOYBEAN MEAL FUTR Dec21
441.00 /
330.75 /
220.50 /
110.25 /
0.00 T T T T T T ,
0.00 85.88 171.75 257.63 343.50 429.38 515.25 601.13 687.00
-110.25 /
-220.50 /
-330.75
-441.00
7424
SX1-SOYBEAN FUTURE Nov21
615.19 //
410.13 /
205.06 /
0-00 T T T T T T 1
0.00 319.44 638.88 958.31 ,277.75 1,597.19 1,916.63 2,236.06 2,555.50
-205.06 /
-410.13 /
-615.19
-820.25




WZ1-WHEAT FUTURE(CBT) Dec21

458.50

343.87

229.25

—~ 114.62

-]
— 0-00 T T T J T
ol 0.00 178.56 357.13 535.69 714.25 892.81 1,071.38 1,249.94 1,428.50

A -114.62

-229.25

-343.87

-458.50 -
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KR4101R90007-2021-09 A I|200X| =M E

468.68
312.45
— 156.23
ol
EE 0.00
ol 0.00 104.15 208.30 312.45 416.60 520.75 624.90 729.05 833.20
<‘IJ -156.23
-312.45
-468.68
-624.90
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

572.28

429.21

286.14

—~ 143.07

— 0.00
ol 0.00 1,055.88 2,111.75 3,167.63 4,223.50 5,279.38 6,335.25 7,391.13 8,447.00

-143.07

-286.14

-429.21

-572.28
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VGU1 EURO STOXX 50 Sep21 6
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a7|AHe| £9TE
HCU1-HSCEI Futures Sep21
779.32
519.55
—  259.77
ol
=|
’Lr_ 0.00
ol 0.00 2,312.50  4,625.00  6,937.50 9,250.00 11,562.50 13,875.00 16,187.50  18,500.00
A -259.77
-519.55
-779.32
-1,039.10
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HHEER (FAEE-THY)
A a3

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 T T T 1
ol 0.00 105.00 210.00 315.00 525.00 630.00 735.00 840.00
<M -472.50
-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
Er, 0.00 : ; : : : J
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 -
3.ALE| Y & A xHE (X[ Mo ASAH) s R L))
KR4201R94205 2021-09 =420 127
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23 23 22 22 22 22 22
-5.33% 22 22 22 21 20 20 19
-2.67% 20 19 17 16 14 12 10
0% 8 5 3 0 -3 -5 -8
2.67% -23 -25 =27 -30 -32 -35 -37
5.33% -69 -70 -72 -73 -75 -76 -78
8.00% -123 -123 -124 -124 -125 -126 -127
KR4201R94221 2021-09 24225 3,378
7| =Rt HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 509 509 508 506 503 498 491
-5.33% 506 501 493 481 466 447 424
-2.67% 460 433 400 362 321 275 227

0% 201 136 69 0 -70 -140 -211
2.67% -531 -603 -676 -749 -823 -897 -972
5.33% -1,760 -1,799 -1,842 -1,890 -1,942 -1,996 -2,054
8.00% -3,246 -3,256 -3,272 -3,291 -3,316 -3,345 -3,378

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% -90 -90 -90 -90 -90 -90 -90
-2.67% -40 -40 -41 -41 -42 -42 -43

0% 4 3 1 0 -1 -3 -4
2.67% 25 24 23 22 21 20 18
5.33% 29 29 28 28 28 27 27
8.00% 29 29 29 29 29 29 28

KR4301R942 2021-09 %4225 1,621
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,621 -1,621 -1,621 -1,621 -1,621 -1,621 -1,621
-5.33% -1,056 -1,056 -1,056 -1,056 -1,056 -1,057 -1,058
-2.67% -491 -493 -495 -497 -501 -505 -511

0% 37 25 13 0 -14 -28 -42
2.67% 350 336 321 305 290 274 258
5.33% 413 411 407 402 396 389 382
8.00% 416 416 416 416 415 414 412
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OESXU1-C4125-EURO STOXX 50

6.07

4.04

2.02

0.00

.00

29.40

58.80 88.20 117.60 147.00 176.40 205.80

-4.04

-6.07

-8.09

67.71

50.78

33.85

16.93

0.00

717

OESXU1-C4150-EURO STOXX 50

0.00

-16.93

-33.85

-50.78

-67.71

24.13

48.25 72.38 96.50 120.63 144.75 168.88

193.00




OESXU1-P4125-EURO STOXX 50

0.98

0.65

—~ 033

— 0.00

.00

4.75

9.50 14.25 19.00 23.75 28.50 33.25

38.00

-0.33

-0.65

-0.98

14.87

11.15

7.44

—_ 3.72

— 0.00

-3.72

-7.44

-11.15

-14.87 -

I

OESXU1-P4150-EURO STOXX 50

0.00

5.75

11.50 17.25 23.00 28.75 34.50 40.25

46.00

3. AlLE| 28 EYFTHSEIHELHLZA)

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

OESXU1-P41 EURO STOXX 50
OESXU1-P41EURO STOXX 50
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2| C|THOIK200(F A 8- THITI ZHE E)

A 7/t5d  |d= 0 104 -104| LY
AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,333 0 3,333 | &FLY
A FtEH =M 528 0 528 | ZtLY
TEZ|A| el &=
KR4101R90007-2021-09 A A I|200X| M E
3,332.80
2,499.60
1,666.40
— 833.20
ol
;—r' 0.00 T T T J T T T 1
6I' 0.00 104.15 208.30 312.45 416.60 520.75 624.90 729.05 833.20
4“ -833.20
-1,666.40
-2,499.60
-3,332.80 -
74
KR4301R94203-2021-09 3420
105.00 -
78.75
52.50
—_— 26.25
ol
=|
fv 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
Or 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
4“ -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

422.50

528.13

633.75

739.38

845.00

3. AlLt2|E ol XHF (XA HSH) (T HHTt2)
KR4101R90007 2021-09 RAI|200X| =M= 266

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -266 -266 -266 -266 -266 -266 -266
-5.33% -177 -177 -177 -177 -177 -177 -177
-2.67% -89 -89 -89 -89 -89 -89 -89
0% 0 0 0 0 0 0 0
2.67% 89 89 89 89 89 89 89
5.33% 177 177 177 177 177 177 177
8.00% 266 266 266 266 266 266 266
KR4301R94203 2021-09 £420 8

7| BXHte| HE
74 -2500% -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% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301R94229 2021-09 £4225 32

7| BXHte| MBS
74 -2500%| -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
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ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4108R90002-2021-09 KRX300 M &

2,376.50
1,782.38
1,188.25
—_ 594.13
ol
EE 0.00
ol 0.00 475.30 950.60 1,425.90 1,901.20 2,376.50 2,851.80 3,327.10 3,802.40
<‘IJ -594.13
-1,188.25
-1,782.38
-2,376.50
7
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4108R90002 2021-09 KRX300 M= 190
IESNEEEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -190 -190 -190 -190 -190 -190 -190
-5.33% -127 -127 -127 -127 -127 -127 -127
-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% 127 127 127 127 127 127 127
8.00% 190 190 190 190 190 190 190
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Mt R15H  |ME 0 0 0
Al QMHEA 2% 0 0 0=l
+A tEH (M= 1,004 0 1,004
A s715d  |2¥ 1,718 0 1,718 &2
2. MI|AHe| &=
VNCU1-VN30 Index Future Sep21
1,004.28
753.21
502.14
— 251.07
3]
f_r_ 0.00
Or 0.00 357.15 714.30 1,071.45 1,428.60 1,785.75 2,142.90 2,500.05 2,857.20
<'IJ -251.07
-502.14
-753.21
-1,004.28
74
3.ALE| Y &R X HF (XA HSH) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 137
VNCU1 VN30 Index Future Sep21 80
4. TPAMEQ| X|Cf=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (THl: 2 T3
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

297.50

198.33

99.17

0.00

-99.17

-198.33

-297.50

-396.67

410.89

308.17

205.44

102.72

0.00

-102.72

-205.44

-308.17

-410.89

CLX1-WTI CRUDE FUTURE Nov21

17.08 34.16 51.24 68.32 85.40 102.48 119.56

.00 136.64
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.90 35.80 53.69 71.59 89.49 107.39 125.28 143.18




HOX1-NY Harb ULSD Fut Nov21

103.59

77.69

51.79

25.90

0.00

0.00 0.53 1.06 1.59 2.12 2.65 3.18 3.71 4.24

-25.90

-51.79

-77.69

-103.59

712

KR4175R90001-2021-09 B2 M &

[~

348.42

o~

232.28

116.14

0.00

-116.14

-232.28

-348.42

-464.56

703.93

527.95

351.96

175.98

0.00

-175.98

-351.96

-527.95

-703.93

~. —

.00 290.35 580.70 871.05 1,161.4 1,451.75 1,742.10 2,032.45 2,322.80

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00 1.17 2.33 3.50 4.66 5.83 6.99 8.16 9.32




QSX1-Low Su Gasoil G Nov21

137.43
103.07
68.71
— 3436
ol
i 0-00 T T T J T T T 1
ol 0.00 147.94 295.88 443.81 591.75 739.69 887.63 1,035.56  1,183.50
A -34.36
-68.71
-103.07
-137.43 -
7
XBX1-GASOLINE RBOB FUT Nov21
150.09
100.06
— 5003
&l
o o00 ;
ol 0.00 0.51 1.03 1.54 2.05 2.56 3.08 3.59 4.10
H -50.03
-100.06
-150.09
-200.12 -
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 56
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| &
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<A

309.82

232.37

154.91

77.46

0.00

-77.46

-154.91

-232.37

-309.82

155.06

116.30

77.53

38.77

0.00

-38.77

-77.53

-116.30

-155.06

BOZ1-SOYBEAN OIL FUTR Dec21

14.49 28.97 57.94 72.43 86.91

.00 43.46 101.40 115.88
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.08 46.15 69.23 92.30 115.38 138.45 161.53 184.60




CZ1-CORN FUTURE Dec21

455.26

341.44

227.63

113.81

e _

0.00

.00

130.69 261.38 392.06 522.75 653.44 784.13 914.81 1,045.50

-113.81

/

-227.63

/

-341.44

-455.26

712

KCZ1-COFFEE 'C' FUTURE Dec21

522.63

348.42

174.21

0.00

/ —

.00

48.91 97.83 146.74 195.65 244.56 293.48 342.39 391.30

/

/

72

KR4175R90001-2021-09 &M S

~.

o~

~.

0.00

-174.21

-348.42

-522.63

-696.84

290.35 580.70 871.05 1,161.4 1,451.75 1,742.10 2,032.45 2,322.80




163.50

1

A -40.87

-122.62

-163.50

KWZ1-KC HRW WHEAT FUT Dec21

22.62

81.75

40.87

T T 1

0.00
0.00

T

176.00 352.00 528.00 704.00 880.00 1,056.00 1,232.00 1,408.00

/

-81.75

/

712

SBV1-Sugar #11 (WORLD) Oct21

296.66

222.49

148.33

74.16

T T 1

0.00

0.00

4.92 9.84 14.75 19.67 24.59 29.51 34.42 39.34

-74.16

/

-148.33

/

-222.49

-296.66

72

SMZ1-SOYBEAN MEAL FUTR Dec21

171.83

114.55

57.28

T T 1

0.00

.00

85.88 171.75 257.63 343.50 429.38 515.25 601.13 687.00

-57.28

-114.55

-171.83

-229.10



426.60

319.95

213.30

—~ 106.65

T 000

-106.65

-213.30

-319.95

-426.60

248.81

186.61

124.41

—~ 62.20

— 0.00

-62.20

-124.41

-186.61

-248.81

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

319.44

638.88 958.31 1,277.75 1,597.19 1,916.63

2,236.06

2,555.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

178.56

357.13 535.69 714.25 892.81 1,071.38

1,249.94

1,428.50

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




Gl



