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SAY  2021-09-08
7212 2021-09-07

EHASAUHER (XA -THEH)
A a3

619.77

464.83

309.88

154.94

0.00

-154.94

-309.88

-464.83

-619.77

274.32

205.74

137.16

68.58

0.00

-68.58

-137.16

-205.74

-274.32

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.75 29.50 44.25 59.00 73.75 88.50 103.25

.00 118.00
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.51 47.01 70.52 94.02 117.53 141.03 164.54 188.04




CZ1-CORN FUTURE Dec21

825.90

619.43

412.95

206.48

T T 1

0.00

0.00

131.00 262.00 393.00 524.00 655.00 786.00 917.00 1,048.00

-206.48

/

-412.95

/

-619.43

-825.90

712

KCZ1-COFFEE 'C' FUTURE Dec21

591.20

443.40

295.60

147.80

T T 1

0.00

.00

48.25 96.50 144.75 193.00 241.25 289.50 337.75 386.00

-147.80

/

-295.60

/

-443.40

-591.20

72

KR4175R90001-2021-09 B &M E

~.

86.89

57.93

28.96

0.00

-28.96

-57.93

-86.89

-115.85

o~

T T 1

.00

289.63 579.25 868.88 1,158.5 1,448.13 1,737.75 2,027.38 2,317.00




KWZ1-KC HRW WHEAT FUT Dec21

682.00

221.49 //
147.66 /
73.83 /
0-00 T T T T T T 1
0.00 180.75 361.50 542.25 723.00 903.75 1,084.50 1,265.25 1,446.00
-73.83 /
-147.66 /
-221.49
-295.31
742
SBV1-Sugar #11 (WORLD) Oct21
423.21 /
282.14 /
141.07 /
0.00 T T T T T T ,
0.00 491 9.81 14.72 19.62 24.53 29.43 34.34 39.24
-141.07 /
-282.14 /
-423.21
-564.28
7424
SMZ1-SOYBEAN MEAL FUTR Dec21
437.86 /
328.39 /
218.93 /
109.46 /
0-00 T T T T T T 1
0.00 85.25 170.50 255.75%[.00 426.25 511.50 596.75
-109.46 /
-218.93 /
-328.39
-437.86



SX1-SOYBEAN FUTURE Nov21

829.41 /
622.06 /
414.71 /
— 207.35
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 323.00 646.00 96M2.00 1,615.00  1,938.00  2,261.00  2,584.00
'('IJ -207.35 /
-414.71 /
-622.06
-829.41
7+
WZ1-WHEAT FUTURE(CBT) Dec21
349.63 //
233.09 /
— 11654
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 181.56 363.13 54M.25 907.81 1,089.38  1,270.94  1,452.50
(‘IJ -116.54 /
-233.09 /
-349.63
-466.18
7}
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TP M EC| XM S H(VaR : 99%LEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS
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7212 2021-09-07

2. TN &=
KR4101R90007-2021-09 A A I|200X| M E
627.75
470.81
313.88
— 156.94
=
;"ir, 0.00
6r 0.00 104.63 209.25 313.88 418.50 523.13 627.75 732.38 837.00
<lIJ -156.94
-313.88
-470.81
-627.75
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% -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

574.97

431.23

287.48

—~ 143.74

— 0.00
ol 0.00 1,060.75 2,121.50 3,182.25 4,243.00 5,303.75 6,364.50 7,425.25 8,486.00

-143.74

-287.48

-431.23

-574.97

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 6

!

ep21
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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Xto|LfQlel A o (A G H)
Ak

HCU1

HSCEI Futures Sep21

O Ar2 oM (VaR : 99%AE|£FE 10Y7|F)

2. WI|A| - &=
HCU1-HSCEI Futures Sep21
1,049.86
787.39
524.93
—~  262.46
ol
=
’Lr_ 0.00
ol 0.00 2,336.75  4,673.50  7,010.25 _~9,347.00 11,683.75 14,020.50 16,357.25 18,694.00
H -262.46
-524.93
-787.39
-1,049.86
74
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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
?—r— 0.00 T T T Y T T T 1
Or 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
4“ -472.50
-945.00
-1,417.50
-1,890.00 -
74
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 T T )
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 -
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) CH|.EH TRl
KR4201R94205 2021-09 £420 144
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 12 12 12
-5.33% 12 12 12 12 12 12 12
-2.67% 12 12 11 11 11 10 9
0% 4 3 1 0 -1 -3 -4
2.67% -34 -34 -35 -36 -37 -38 -39
5.33% -88 -88 -88 -89 -89 -89 -89
8.00% -144 -144 -144 -144 -144 -144 -144
KR4201R94221 2021-09 4225 3,831

IESNEEEY

[




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
217 217 217 217 217 217 217
217 217 217 217 216 216 215
215 213 209 203 196 186 175
97 66 34 0 -35 -70 -106
-764 -790 -818 -848 -879 -912 -945
-2,259 -2,261 -2,264 -2,269 -2,275 -2,283 -2,293
-3,829 -3,829 -3,829 -3,829 -3,830 -3,830 -3,831
KR4301R942 2021-09 %420 146
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-146 -146 -146 -146 -146 -146 -146
-96 -96 -96 -96 -96 -96 -96
-46 -46 -46 -46 -46 -46 -46
2 1 1 0 -1 -1 -2
14 14 14 14 14 14 14
14 14 14 14 14 14 14
14 14 14 14 14 14 14
KR4301R942 2021-09 %4225 1,685

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-1,685 -1,685 -1,685 -1,685 -1,685 -1,685 -1,685
-1,117 -1,117 -1,117 -1.117 -1,117 -1,117 -1,117
-549 -549 -549 -549 -549 -549 -549
12 8 4 0 -5 -10 -16
258 256 253 251 247 243 239
260 260 260 260 260 260 260
260 260 260 260 260 260 260

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)
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FEHHEZR(FA=E-1H4Y)
v (o1 0=

A S7t53  |2ag 0|2te
tllgt {715d |24 o/
A 7153 |2 10 10| & Q)
A 27t5H  |SM 0 92 -92| &Ly
TE7|A|He| &=
OESXU1-C4125-EURO STOXX 50
8.85
6.64
4.43
2.21
0.00 T T T ; T T T )
0.00 32.23 64.45 96.68 128.90 161.13 193.35 225.58 257.80
-2.21
-4.43
-6.64
-8.85
74
OESXU1-C4150-EURO STOXX 50
74.76
56.07
37.38
18.69
0.00 T T T T T T T 1
0.00 26.68 53.35 80.03 106.70 133.38 160.05 186.73 213.40
-18.69
-37.38
-56.07
-74.76



OESXU1-P4125-EURO STOXX 50

0.60

0.45

0.30

—~ 0.15

o 0.00

2

73

5.45 8.18 10.90 13.63 16.35 19.08

21.80

-0.15

-0.30

-0.45

-0.60 -

e

OESXU1-P4150-EURO STOXX 50

7.90

5.93

3.95

ol 0.00

3.43

17.13 20.55 23.98

6.85 10.28 13.70

27.40

-3.95

-5.93

-7.90 -

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

o 42U (VaR : 99% M E|+=F,10Y7|F)
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2| C| ool K200(F A B 8- THIT ZHE E)

Al wt5d  |d= 0 105 -105 | L
AT 27t5dH  |SM 0 0 0| &
A e = A 3,348 0 3,348| &FLY
A *t5H |24 528 0 528 | ZtLY
TE7|A|He| &=
KR4101R90007-2021-09 A A I|200X| M E
3,243.38
2,432.53
1,621.69
— 810.84
x
i[ 0.00 T T T J T T T 1
EI' 0.00 104.63 209.25 313.88 418.50 523.13 627.75 732.38 837.00
<'IJ -810.84
-1,621.69
-2,432.53
-3,243.38 -
74
KR4101RC0000-2021-12 R A 1| 200K| =M &
104.44
78.33
52.22
—_ 26.11
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 104.44 208.88 313.31 417.75 522.19 626.63 731.06 835.50
4“ -26.11
-52.22
-78.33
-104.44 -



KR4301R94203-2021-09 £420

105.00 -+
78.75
52.50
—_ 26.25
&l
E,i 0.00 T T T ; T T T
BF 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
7t4
KR4301R94229-2021-09 3£422.5
422.50 -+
316.88
211.25
— 105.63
o2
;—r' 0.00 T T T T T T T 1
SI' 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. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4101R90007 2021-09 DA I200K| M2 259
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -259 -259 -259 -259 -259 -259 -259
-5.33% -173 -173 -173 -173 -173 -173 -173
-2.67% -86 -86 -86 -86 -86 -86 -86
0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 173 173 173 173 173 173 173
8.00% 259 259 259 259 259 259 259
KR4101RC0000 2021-12 ZAI200K| M2 8

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 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| =R HE

74 -2500%| -16.67%|  -833% 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% 3 3 3 3 3 3 3

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 33
7| RO HE

74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 33 33 33 33 33
-5.33% 22 22 22 22 22 22 22
-2.67% 11 11 11 11 11 11 11

0% 0 0 0 0 0 0 0
2.67% -5 -5 -5 -5 -5 -5 -5
5.33% -5 -5 -5 -5 -5 -5 -5
8.00% -5 -5 -5 -5 -5 -5 -5

4. TP &F 0| A& LS AU (VaR : 9% LE+F,10L7|E) (Thel: 24 ThE)
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AOEKRX300Q1 8l A o (F A THHH)

2. M7|A|-He| &l x
KR4108R90002-2021-09 KRX300 ME
1,717.74
1,145.16
— 572.58
3]
;"ir, 0.00
6r 0.00 477.15 954.30 1,431.45 1,908.60 2,385.75 2,862.90 3,340.05 3,817.20
<‘IJ -572.58
-1,145.16
-1,717.74
-2,290.32
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
KR4108R90002 2021-09 KRX300 MEZ 183
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -183 -183 -183 -183 -183 -183 -183
-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 o1 o1 o1
5.33% 122 122 122 122 122 122 122
8.00% 183 183 183 183 183 183 183
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Mt e e B 0 0 0
Al QMHEA 2% 0 0 022l
A e = A 1,016 0 1,016
A S5 |2 1,716 0 1,716/ & Q|
TE7|A|He| &=
VNCU1-VN30 Index Future Sep21
1,015.53
761.65
507.77
— 253.88
o8]
EI— 0.00
BF 0.00 361.15 722.30 1,083.45 1,444.60 1,805.75 2,166.90 2,528.05 2,889.20
4“ -253.88
-507.77
-761.65
-1,015.53
7t
3. AlLt2| Y &0l X H.F (X|C& A0 Aa) (THREH TR
2.5504E+11 VN30TR Index(EUR) 137
VNCU1 VN30 Index Future Sep21 81
4. TPHAEO| XA HSH(VaR : 99%LEIFF,10Y7|F) (THEHTER)



SAY  2021-09-08
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of| L X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=ES

=

A

401.01

300.76

200.51

100.25

0.00

-100.25

-200.51

-300.76

-401.01

414.60

310.95

207.30

103.65

0.00

-103.65

-207.30

-310.95

-414.60

CLX1-WTI CRUDE FUTURE Nov21

17.27 34.54 51.80 69.07 86.34 103.61 120.87

.00 138.14
717
COX1-BRENT CRUDE FUTR Nov21
.00 18.06 36.11 54.17 72.22 90.28 108.33 126.39 144.44




HOX1-NY Harb ULSD Fut Nov21

105.04

78.78

52.52

26.26

0.00

0.00

-26.26

-52.52

-78.78

-105.04

712

KR4175R90001-2021-09 &M &

521.33

390.99

260.66

130.33

0.00

-130.33

-260.66

-390.99

-521.33

718.58

538.93

359.29

179.64

0.00

-179.64

-359.29

-538.93

-718.58

~. —

.00

289.63 579.25 868.88 1,158.5 1,448.13 1,737.75 2,027.38 2,317.00

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

.00




QSX1-Low Su Gasoil G Nov21

105.15
70.10
— 35.05
2
E’ 0.00 T T T J T T T 1
Or 0.00 150.94 301.88 452.81 603.75 754.69 905.63 1,056.56 1,207.50
4“ -35.05
-70.10
-105.15
-140.20 -
74
XBX1-GASOLINE RBOB FUT Nov21
203.57
152.68
101.78
— 50.89
&l
?E 0.00 T ? T T T )
Or 0.00 0.52 1.05 1.57 2.09 2.61 3.14 3.66 4.18
(-IJ -50.89
-101.78
-152.68
-203.57 -
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 = 42
NGX21 NATURAL GAS FUTR Nov21 57
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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Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

236.84

157.89

78.95

0.00

-78.95

-157.89

-236.84

-315.78

158.01

118.51

79.01

39.50

0.00

-39.50

-79.01

-118.51

-158.01

BOZ1-SOYBEAN OIL FUTR Dec21

14.75 29.50 59.00 73.75 88.50

.00 44.25 103.25 118.00
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.51 47.01 70.52 94.02 117.53 141.03 164.54 188.04




CZ1-CORN FUTURE Dec21

342.32

228.21

114.11

0.00

-114.11

-228.21

-342.32

-456.42

695.10

521.33

347.55

173.78

0.00

-173.78

-347.55

-521.33

-695.10

/

.00 131.00 262.00 393.00 524.00 655.00 786.00 917.00 1,048.00

/

/

712

KCZ1-COFFEE 'C' FUTURE Dec21

/

1

.00 48.25 96.50 144.75 193.00 241.25 289.50 337.75 386.00

/
/

72

KR4175R90001-2021-09 B &M E

~.

0.00 289.63 579.25 868.88 1,158.5 1,448.13 1,737.75 2,027.38 2,317.00




KWZ1-KC HRW WHEAT FUT Dec21

T T T 1

180.75 361.50 542.25 723.00 903.75 1,084.50 1,265.25 1,446.00

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

T T 1

4.91 9.81 14.72 19.62 24.53 29.43 34.34 39.24

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

T T 1

85.25 170.50 255.75 341.00 426.25 511.50 596.75 682.00

125.93
83.96
— 4198
ol
=
L o000
ol 0.00
M -41.98
-83.96
-125.93
-167.91
221.83
147.88
— 7394
ol
=|
I 000
ol 0.00
H -73.94
-147.88
-221.83
-295.77
227.46
170.60
113.73
—~  56.87
ol
=
T 000
ol 0.00
@ -56.87
-113.73
-170.60
-227.46




SX1-SOYBEAN FUTURE Nov21

431.69

323.76

215.84

—~ 107.92

T 000

323.00

646.00 969.00 1,292.00 1,615.00 1,938.00

2,261.00

2,584.00

-107.92

-215.84

-323.76

-431.69 -

72

WZ1-WHEAT FUTURE(CBT) Dec21

253.01

189.76

126.50

—~ 63.25

— 0.00

181.56

363.13 544.69 726.25 907.81 1,089.38

1,270.94

1,452.50

-63.25

-126.50

-189.76

-253.01 -

3. AlLE|2E &9
BOZ1
CTZ1
CZ1
KCzZ1

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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