U7IAHe| &

<A

SAIY  2021-09-06
712 2021-09-03

EHASAUHER (XA -THEH)
A a3

617.59

463.19

308.79

154.40

0.00

-154.40

-308.79

-463.19

-617.59

272.21

204.16

136.11

68.05

0.00

-68.05

-136.11

-204.16

-272.21

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.70 29.40 44.09 58.79 73.49 88.19 102.88

.00 117.58
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.32 46.65 69.97 93.29 116.61 139.94 163.26 186.58




CZ1-CORN FUTURE Dec21

828.28 /
621.21 /
414.14 /
— 207.07
ol
=|
g, 0.00 . . . . . . \
Or 0.00 131.38 262.75 394.13 525.50 656.88 788.25 919.63 1,051.00
(‘IJ -207.07 /
-414.14 /
-621.21
-828.28
o
KCZ1-COFFEE 'C' FUTURE Dec21
595.29 /
446.47 /
297.65 /
—~ 148.82
ol
=|
o 0.0 : : : ; ; ; ]
Or 0.00 48.59 97.18 145.76 194.35 242.94 291.53 340.11 388.70
'(‘IJ -148.82 /
-297.65 /
-446.47
-595.29
7%
KR4175R90001-2021-09 &M E
115.82
86.87 \
57.91 \
= 28.96
ol
=|
f_. 0.00 . . . . ; ; \
Or 0.00 289.55 579.10 868.65 1,158.2 1,447.75 1,737.30 2,026.85 2,316.40
-57.91 \
-86.87 \
-115.82



—_—

A

KWZ1-KC HRW WHEAT FUT Dec21

39.80

680.00

289.65 /
217.23 /

144.82 /

72.41 /

0.00 T T T T T T 1
0.00 177.25 354.50 531.75 709.00 886.25 1,063.50 1,240.75 1,418.00
-72.41 /
-144.82 /
-217.23
-289.65
742
SBV1-Sugar #11 (WORLD) Oct21

572.27 /
429.20 /

286.13 /

143.07 /

0.00 T T T T T T ,
0.00 4.98 9.95 14%90 24.88 29.85 34.83

-143.07 /

-286.13 /

-429.20

-572.27

7424
SMZ1-SOYBEAN MEAL FUTR Dec21

327.44 /

218.30 /

109.15 /

0-00 T T T T T T 1
0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00

-109.15 /

-218.30 /

-327.44

-436.59




SX1-SOYBEAN FUTURE Nov21

823.87
617.90 /
411.93 /

205.97 /

0.00 : : : / : : ‘
0.00 320.81 641.63 96%3.25 1,604.06  1,924.88  2,24569  2,566.50
-205.97

-411.93 /

-617.90 /

-823.87

e

WZ1-WHEAT FUTURE(CBT) Dec21

345.22 /
230.15 /
115.07 /
0.00 T T T T T T )

0.00 179.25 358.50 537.75 717.00 896.25 1,075.50 1,254.75 1,434.00
-115.07 /
-230.15 /
-345.22

-460.29
714
3. MLIE| 28 £YFZHFE L0 ESH)
*FHEE X ELZ0 02 F0[ A0 SAISHA| &

=AU (VaR : 99%ME|E=F 10U 7|E)
AKX BEAHEO| 01220 QU0 SAISHA| %S

*
els

n
re

[
rr
40 0.
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2021-09-06
2021-09-03

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

628.73
471.54
314.36
— 157.18
ol
EE 0.00
ol 0.00 104.79 209.58 314.36 419.15 523.94 628.73 733.51 838.30
<‘IJ -157.18
-314.36
-471.54
-628.73
717
3. ALt 2 FXHERIHA M0 AT ) 4ot 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% -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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o

2. WI|MHe| &

=S

=

VGU1-EURO STOXX 50 Sep21

573.50

430.13

286.75

—~ 143.38

— 0.00
ol 0.00 1,058.13 2,116.25 3,174.38 4,232.50 5,290.63 6,348.75 7,406.88 8,465.00

-143.38

-286.75

-430.13

-573.50

712

3. AlL2| % 2o X E (X Ao ATd) (T2 HHBHR)
VGU1 EURO STOXX 50 Sep21

4. IHPAMEQ| XL &0 H4ZH(VaR : 99%HE|+F,10¥7|F) (EH- =4 DER)



SAY  2021-09-06
712 2021-09-03

HCU1-HSCEI Futures Sep21

1,047.16
785.37
523.58
— 26179
o
=
f_r_ 0.00
ol 0.00 2,330.75  4,661.50  6992.25_~9323.00 11,653.75 1398450 16,315.25 18,646.00
W 617
-523.58
-785.37
-1,047.16
74
3. AlLIE| R £ XM F (X & M0 43 ) (EHe Y 2HE)
HCU1 HSCEI Futures Sep21
4, TP MEO| X|Cf Mo 43 H(VaR : 99%AE|IFF, 102 7|F) (GEREEI)
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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 Y T T T 1
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
<M -472.50
-945.00
-1,417.50
-1,890.00 -
7t
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 -
74
3.ALE| Y & A xHE (X[ Mo ASAH) (THl:2 T3
KR4201R94205 2021-09 =420 138
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 27 27 27 27 26
-5.33% 27 27 26 26 25 24 23
-2.67% 24 22 21 19 17 15 13
0% 7 5 2 0 -2 -5 -7
2.67% -30 -31 -33 -35 -37 -39 -41
5.33% -81 -81 -82 -83 -84 -85 -86
8.00% -136 -136 -136 -136 -137 -137 -138
KR4201R94221 2021-09 24225 3,705
7| =Rt HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 616 616 615 613 610 606 599
-5.33% 612 607 598 586 571 552 529
-2.67% 550 519 483 444 400 354 306

0% 201 134 67 0 -68 -136 -204
2.67% -714 =771 -829 -890 -952 -1,015 -1,079
5.33% -2,094 -2,114 -2,139 -2,170 -2,204 -2,242 -2,284
8.00% -3,640 -3,643 -3,649 -3,658 -3,670 -3,686 -3,705

KR4301R942 2021-09 %420 138
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 -138
-5.33% -87 -87 -87 -87 -87 -88 -88
-2.67% -37 -38 -38 -38 -39 -39 -40

0% 4 2 1 0 -1 -2 -4
2.67% 16 16 16 15 14 14 13
5.33% 17 17 17 17 17 17 17
8.00% 17 17 17 17 17 17 17

KR4301R942 2021-09 %4225 1,611
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,611 -1,611 -1,611 -1,611 -1,611 -1,611 -1,611
-5.33% -1,041 -1,041 -1,042 -1,042 -1,042 -1,042 -1,042
-2.67% -473 -474 -476 -478 -482 -486 -491

0% 38 26 13 0 -13 -27 -40
2.67% 252 245 237 228 218 208 197
5.33% 269 269 269 268 266 264 261
8.00% 270 270 270 270 270 269 269

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)

£
2
o
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-2.11

-4.22

-6.33

-8.44
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=

o
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=

OESXU1-C4125-EURO STOXX 50

8.44

6.33

4.22

211

0.00

.00

30.73

61.45 92.18 122.90 153.63 184.35 215.08

245.80

53.19

35.46

17.73

0.00

717

OESXU1-C4150-EURO STOXX 50

0.00

-17.73

-35.46

-53.19

-70.93

25.30

50.60 75.90 101.20 126.50 151.80 177.10

202.40




OESXU1-P4025-EURO STOXX 50

0.11

0.08

0.06

—~ 0.03

o~

o 0.00

.00

T T T Y T T

2.05 4.10 6.15 8.20 10.25 12.30

14.35

16.40

-0.03

-0.06

-0.08

-0.11

0.39
0.29

0.20

— 0.00
A -0.10
-0.20

-0.29

-0.39

1.06

712

OESXU1-P4050-EURO STOXX 50

ol 0.00

~

.00

T T T Y T T

2.38 4.75 7.13 9.50 11.88 14.25

16.63

19.00

72

OESXU1-P4125-EURO STOXX 50

3.85 7.70 11.55 15.40 19.25 23.10

26.95

30.80




3. Al

OESXU1-P4150-EURO STOXX 50

12.08

9.06

6.04

3.02

0-00 T T T Y T T T 1

0.00 4.68 9.35 14.03 18.70 23.38 28.05 32.73 37.40

-3.02

-6.04

-9.06

12.08 -

74

gl & F (X =40 A=) (T2 HHBHR)
260105SQPX SG EURO Covered CALL STRATEGY 25
OESXU1-C41EURO STOXX 50 1
OESXU1-C41EURO STOXX 50 6
OESXU1-P40 EURO STOXX 50 0.01
OESXU1-P40 EURO STOXX 50 0.03
OESXU1-P41EURO STOXX 50 0.08
OESXU1-P41EURO STOXX 50 1

APZo| XCi& MO A2 U (VaR : 99%AE|£E, 10U 7|F) (THEHOHRI)
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2| C|THOIK200(F A 8- THITI ZHE E)

M e = A 105 0 105 | &Ly
AT 27t5dH  |SM 0 0 0=
A = A 3,458 0 3,458| &FLY
A FtEH =M 528 0 528 | ZtLY
TEZ|A| el &=
KR4101R90007-2021-09 A I|200X| =M E
2,514.90
1,676.60
-— 838.30
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 104.79 209.58 314.36 419.15 523.94 628.73 733.51 838.30
<‘IJ -838.30
-1,676.60
-2,514.90
-3,353.20 -
74
KR4101RC0000-2021-12 A A I|200X| =M E
78.54
52.36
—_— 26.18
ol
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 104.73 209.45 314.18 418.90 523.63 628.35 733.08 837.80
4‘“ -26.18
-52.36
-78.54
-104.73 -



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= 268
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -268 -268 -268 -268 -268 -268 -268
-5.33% -179 -179 -179 -179 -179 -179 -179
-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% 179 179 179 179 179 179 179
8.00% 268 268 268 268 268 268 268
KR4101RC0000 2021-12 LA L200K| =M= 8

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -6 -6 -6 -6 -6 -6 -6
-2.67% -3 -3 -3 -3 -3 -3 -3

0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 6 6 6 6 6 6 6
8.00% 8 8 8 8 8 8 8

KR4301R94203 2021-09 420 8
7|=xf 0| HEH

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% -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 F£422.5 32
7|=Rf o] H S

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% 20 20 20 20 20 20 20
-2.67% 9 9 9 9 10 10

0% -1 -1 0 0 1 1
2.67% -5 -5 -5 -4 -4 -4 -4
5.33% -5 -5 -5 -5 -5 -5 -5
8.00% -5 -5 -5 -5 -5 -5 -5

4, TP MEO| X|C &M 4ZH(VaR : 99%AEIFF,10Y7|F) CHe|.HH TFR)
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ADFEKRX300Q1HIA B (F A DS
1. A=A

KR4108R90002-2021-09 KRX300 M &

2,295.12
1,721.34
1,147.56
— 573.78
ol
Er, 0.00
ol 0.00 478.15 956.30 1,434.45 _~1,912.60  2,390.75  2,868.90  3,347.05  3,825.20
<M -573.78
-1,147.56
-1,721.34
-2,295.12
A LE| Y &R ZHF(Z|C &AL ZH) SREEES)
KR4108R90002 2021-09 KRX300 M= 184
Nl B
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -184 -184 -184 -184 -184 -184 -184
-5.33% -122 -122 -122 -122 -122 -122 -122
-2.67% -61 -61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 61 61 61 61
5.33% 122 122 122 122 122 122 122
8.00% 184 184 184 184 184 184 184
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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¥ 1,716 0 1,716 | &2
2. MI|AHe| &=
VNCU1-VN30 Index Future Sep21
1,004.48
753.36
502.24
—~  251.12
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 -251.12
-502.24
-753.36
-1,004.48
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



SAY  2021-09-06
712 2021-09-03

of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

303.62

202.41

101.21

0.00

-101.21

-202.41

-303.62

-404.83

419.29

314.47

209.65

104.82

0.00

-104.82

-209.65

-314.47

-419.29

CLX1-WTI CRUDE FUTURE Nov21

17.43 34.87 52.30 69.73 87.16 104.60 122.03

.00 139.46
717
COX1-BRENT CRUDE FUTR Nov21
.00 18.26 36.52 54.77 73.03 91.29 109.55 127.80 146.06




HOX1-NY Harb ULSD Fut Nov21

105.48

79.11

52.74

26.37

0.00

0.00

-26.37

-52.74

-79.11

-105.48

712

KR4175R90001-2021-09 B2 M &

463.28

347.46

231.64

115.82

0.00

-115.82

-231.64

-347.46

-463.28

707.98

530.99

353.99

177.00

0.00

~. —

.00

289.55 579.10 868.65 1,158.2 1,447.75 1,737.30 2,026.85 2,316.40

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00

-177.00

-353.99

-530.99

-707.98




QSX1-Low Su Gasoil G Nov21

142.40
106.80
71.20
— 3560
ol
i—’ 0-00 T T T J T T T 1
ol 0.00 153.31 306.63 459.94 613.25 766.56 919.88 1,073.19  1,226.50
A -35.60
-71.20
-106.80
-142.40 -
7
XBX1-GASOLINE RBOB FUT Nov21
153.19
102.12
— 5106
&l
o o00 : : : ; : : : ‘
ol 0.00 0.52 1.05 1.57 2.09 2.61 3.14 3.66 4.18
H -51.06
-102.12
-153.19
-204.25 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
CLX1 WTI CRUDE FUTURE Nov21 32
COox1 BRENT CRUDE FUTR Nov21 34
HOX1 NY Harb ULSD Fut Nov21 8
KR4175R900 2021-09 He{M= 37
NGX21 NATURAL GAS FUTR Nov21 57
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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oj12[Z2N UYL Z AR (XA -THE )

o

U7IAHe| &

=S

=

<A
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