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EHASAUHER (XA -THEH)
A a3

603.77

452.82

301.88

150.94

0.00

-150.94

-301.88

-452.82

-603.77

205.86

137.24

68.62

0.00

-68.62

-137.24

-205.86

-274.47

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.37 28.75 43.12 57.49 71.86 86.24 100.61

.00 114.98
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.52 47.04 70.56 94.08 117.60 141.12 164.64 188.16




CZ1-CORN FUTURE Dec21

803.75 /
602.81 /
401.87 /
— 200.94
ol
=
g, 0.00 . . . . . . \
Or 0.00 127.56 255.13 382.69 510.25 637.81 765.38 892.94 1,020.50
(‘lJ -200.94 /
-401.87 /
-602.81
-803.75
o
KCZ1-COFFEE 'C' FUTURE Dec21
582.65 /
436.98 /
291.32 /
—~ 145.66
ol
=|
I 000 : : : ; ; ; ]
Or 0.00 47.55 95.10 142.65 190.20 237.75 285.30 332.85 380.40
'(‘IJ -145.66 /
-291.32 /
-436.98
-582.65
7%
KR4175R90001-2021-09 B ME
116.92
87.69 \
58.46 \
—_— 29.23
ol
=|
f_. 0.00 . . . . ; ; \
Or 0.00 292.30 584.60 876.90 1,169.2 1,461.50 1,753.80 2,046.10 2,338.40
(‘IJ -29.23 \
-58.46 \
-87.69 \
-116.92




—

A

287.84

215.88

143.92

71.96

0.00

-71.96

-143.92

-215.88

-287.84

560.40

420.30

280.20

140.10

0.00

-140.10

-280.20

-420.30

-560.40

433.60

325.20

216.80

108.40

0.00

-108.40

-216.80

-325.20

-433.60

KWZ1-KC HRW WHEAT FUT Dec21

/

.00 176.19

T T

352.38

528.56 704.75 880.94

T

1,057.13

1,233.31

T 1

1,409.50

/

/

712

SBV1-Sugar #11 (WORLD) Oct21

/

.00 4.87 9.75

T T

14.62 19.49 24.36

T

29.24

T 1

34.11 38.98

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

/

T T

.00 84.45 168.90

253.35 337.80 422.25

T

506.70

T 1

591.15 675.60




SX1-SOYBEAN FUTURE Nov21

821.19 /

615.89 /

410.60 /
—~ 205.30
=
L o000 ; ; ; ; ; ‘
ol 0.00 319.88 639.75 959.63 ,279.50 1,599.38 1,919.25 2,239.13 2,559.00
(‘U -205.30 /

-410.60 /

-615.89

-821.19

74
WZ1-WHEAT FUTURE(CBT) Dec21

455.36 /

341.52 /

227.68 /
—~ 113.84
ol
=|
I 000 ‘ ‘ ‘ ‘ : : ‘
ol 0.00 177.38 354.75 532.13 709.50 886.88 1,064.25 1,241.63 1,419.00
(‘lJ -113.84 /

-227.68 /

-341.52

-455.36
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*HYHEE HFXELMEZO| 0]2H 20| U SAISHA| %S
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2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| =M E
609.68
457.26
304.84
— 152.42
3]
;"ir, 0.00
6r 0.00 101.61 203.23 304.84 406.45 508.06 609.68 711.29 812.90
<‘IJ -152.42
-304.84
-457.26
-609.68
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) :HHOER)
KR4101RC0000 2021-12 [AI200K| $=ME 49
7| Z=EX4Ee| HEd
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
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o

2. WI|MHEe &

=ES

=

VGU1-EURO STOXX 50 Sep21

566.48

424.86

283.24

—~ 141.62

— 0.00
ol 0.00 1,045.25 2,090.50 3,135.75 4,181.00 5,226.25 6,271.50 7,316.75 8,362.00

-141.62

-283.24

-424.86

-566.48

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 5

!

ep21
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£
1E
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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. UHI|MFe &=
HCU1-HSCEI Futures Sep21
1,059.60
794.70
529.80
—~  264.90
ol
=
’Lr_ 0.00
ol 0.00 2,357.50  4,715.00  7,072.50 ~9,430.00 11,787.50 14,145.00 16,502.50 18,860.00
H -264.90
-529.80
-794.70
-1,059.60
74
3. AlL2| 2 o X HF (X Ao da ) (THl:EkR)
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=) &XEX[H(1-2)

A ?t5E |84 0 37,985 -37,985 | &L
A - 0 37,334 -37,334 F U
UIAFHe| &=
KR4201RA4078-2021-10 £407.5

12,734.38

9,550.78

6,367.19
—~ 3,183.59
l
;—r' 0.00 T T T L T T T 1
ol 0.00 101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00
H -3,183.59

-6,367.19

-9,550.78

-12,734.38

7t4
KR4201RA4102-2021-10 E410

24,600.00

18,450.00

12,300.00
— 6,150.00
]
od
=
g, 0.00 | ‘ ‘ ‘
ol 0.00 102.50 205.00 307.50 410.00 512.50 615.00 717.50 820.00
H -6,150.00

-12,300.00

-18,450.00

-24,600.00



3. A2 £ THE (X &M ASH) (G R IR ET))
KR4201RA4078 2021-10 2407.5 772

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 391 375 357 336 314 291 266
-5.33% 342 317 290 262 233 203 173
-2.67% 251 219 185 152 118 83 49
0% 109 73 36 0 -36 -73 -109
2.67% -89 -123 -158 -193 -229 -264 -300
5.33% -336 -364 -394 -425 -456 -489 -522
8.00% -621 -641 -664 -689 -715 -743 772
KR4201RA4102 2021-10 2410 1,442

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 694 667 634 598 558 515 470
-5.33% 612 568 520 469 416 360 304
-2.67% 458 398 336 273 209 144 79
0% 209 139 70 0 -70 -139 -209
2.67% -147 -215 -284 -353 -422 -491 -561
5.33% -600 -658 -718 -780 -844 -909 -974
8.00% -1,132 1,175 -1,222 -1,273 -1,327 -1,384 -1,442
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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M 27153 A 0/&e
E 7152 |8M BT
A F7t5H A 11 11|22
A *t5H |24 0 67 -67 |2
TEINE-HEEES
OESXU1-C4125-EURO STOXX 50
5.64
423
2.82
— 14
&l
ar
o 0.00 : : : , : : :
ol 0.00 20.40 40.80 61.20 81.60 102.00 122.40 142.80
H -1.41
2.82
-4.23
-5.64
7t
OESXU1-C4150-EURO STOXX 50
44.19
33.14
22.10
— 11.05
ol
ar
— 0.00 T T T T T T T 1
ol 0.00 15.68 31.35 47.03 62.70 78.38 94.05 109.73 125.40
H -11.05
-22.10
-33.14
-44.19



OESXU1-P4125-EURO STOXX 50

1.42

1.06

0.71

—~ 035

o 0.00

ol 0.00 6.40 12.80 19.20 25.60 32.00

51.20

-0.35

-0.71

-1.06

-1.42 -

15.77

11.83

7.89

— 394

— 0.00

-3.94

-7.89

-11.83

-15.77

ol 0.00 7.93 15.85 23.78 31.70 39.63

e

OESXU1-P4150-EURO STOXX 50

63.40

3. MLIE| 28 £YFZHFE L0 ESH)

260105SQPX SG EURO Covered CALL STRATEGY
OESXUT1-C41EURO STOXX 50
OESXU1-C41EURO STOXX 50
OESXU1-P41 EURO STOXX 50
OESXU1-P41EURO STOXX 50

o| Z|CH &0 H4ZH(VaR : 9% E|FFE,10L7|F)

FI:I
£
1E
1S
o
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2| C| ool K200(F A B 8- THIT ZHE E)

OH==(1) OHE@R) =ZX[M(1-2)

M {7tsd  |[M= 3,168 0 3,168| &L
AT 27t5dH  |SM 699 6,007 -5,308 | &Ly
A {7tsd  |M=E 3,252 0 3,252 | &Ly
A 27t5H  |SM 713 5,993 -5,280 | & LY
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
2,438.70
1,625.80
— 812.90
o2
i[ 0.00 T T T J T T T 1
EI' 0.00 101.61 203.23 304.84 406.45 508.06 609.68 711.29 812.90
<'IJ -812.90
-1,625.80
-2,438.70
-3,251.60 -
74
KR4201RA4276-2021-10 2427.5
4,595.63
3,446.72
2,297.81
— 1,148.91
7
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
<M -1,148.91
-2,297.81
-3,446.72
-4,595.63



KR4201RA4300-2021-10 2430

1,397.50
1,048.13
698.75
—_ 349.38
ol
?.r- 0.00 T T T ¢ T T
BF 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00
4“ -349.38
-698.75
-1,048.13
-1,397.50
74
KR4301RA4077-2021-10 3407.5
713.13 -
534.84
356.56
— 178.28
o2
;—r' 0.00 T T T T T T T 1
SI' 0.00 101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00
<‘IJ -178.28
-356.56
-534.84
-713.13
74
3. A L2l &l X HF (x| &40 A Sl) (THREH TR
KR4101RC0000 2021-12 ZAI200K| M2 261
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -261 -261 -261 -261 -261 -261 -261
-5.33% -174 -174 -174 -174 -174 -174 -174
-2.67% -87 -87 -87 -87 -87 -87 -87
0% 0 0 0 0 0 0 0
2.67% 87 87 87 87 87 87 87
5.33% 174 174 174 174 174 174 174
8.00% 261 261 261 261 261 261 261
KR4201RA4276 2021-10 24275 202

7| =Rt S

C




74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 64 61 58 54 49 43
-5.33% 61 57 53 47 41 34 26
-2.67% 51 44 37 29 20 11 1

0% 31 21 11 0 11 22 -34
2.67% -4 -16 -29 41 -54 -66 -79
5.33% -56 -69 -83 -96 -109 122 -135
8.00% 127 -139 -151 -164 177 -189 202

KR4201RA4300 2021-10 2430 59
7| Z=XtAtO| HE A

74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 17 17 16 15 13 12
-5.33% 17 16 14 13 11 9 7
-2.67% 14 12 10 8 5 3 0

0% 9 6 3 0 -3 -6 -10
2.67% -1 -4 -8 12 -15 -19 -23
5.33% -15 -19 -23 -27 -31 -35 -39
8.00% -35 -39 -43 -47 -51 -55 -59

KR4301RA4077 2021-10 Z£407.5 45
7| =X Ao M5

74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 43 43 43 43 44 44 45
-5.33% 25 25 26 26 27 28 29
-2.67% 8 9 10 11 12 14 15

0% -4 2 -1 0 1 2 4
2.67% 11 -10 -9 -8 -7 -5 -4
5.33% -14 -13 13 12 11 -10 9
8.00% -15 -15 -15 14 -14 -13 12

4. IPYAHEO| X|C&A0 4 =M (VaR : 9% L E|FFE, 108 7|F) (THl:2 T3
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20EKRX300 Q0 H A B (FA-TH4 )
1. A= H
Of==(1) HE@R) =ZEX[M(1-2)
M {7tsd  |[M= 2,137 0 2,137 | &Ly
A F7t5dH  |[ME 2,134 0 2,134| &Ly
2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| M2
2,133.86
1,600.40
1,066.93
— 533.47
3]
==:':£ 0.00
SI' 0.00 101.61 203.23 304.84 406.45 508.06 609.68 711.29 812.90
<'IJ -533.47
-1,066.93
-1,600.40
-2,133.86
74
A LE| Y &R ZHF(Z|C &AL ZH) (THREH TR
KR4101RC0000 2021-12 LA L200K| =M= 171
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -171 -171 -171 -171 -171 -171 -171
-5.33% -114 -114 -114 -114 -114 -114 -114
-2.67% -57 -57 -57 -57 -57 -57 -57
0% 0 0 0 0 0 0 0
2.67% 57 57 57 57 57 57 57
5.33% 114 114 114 114 114 114 114
8.00% 171 171 171 171 171 171 171
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AO0LEH EHVN30H A (FAES)
1. Y=

Mt R15H  |ME 0 0 0
M S S 0 0 0¥l
+A A (M= 1,006 0 1,006
A f715d  |a¢ 1,726 0 1,726 %2
2. MI|A - &=
VNCU1-VN30 Index Future Sep21
754.38
502.92
— 251.46
3
E_r_ 0.00
ol 0.00 357.78 715.55 1,073.33 1,431.10 1,788.88 2,146.65 2,504.43 2,862.20
‘HJ -251.46
-502.92
-754.38
-1,005.85
7t
3. A|LE| 2 &0 X H T (X| &40 A3 H) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 138
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 X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=ES

=

A

400.92

300.69

200.46

100.23

0.00

-100.23

-200.46

-300.69

-400.92

416.66

312.50

208.33

104.17

0.00

-104.17

-208.33

-312.50

-416.66

CLX1-WTI CRUDE FUTURE Nov21

17.26 34.53 51.79 69.05 86.31 103.58 120.84

.00 138.10
717
COX1-BRENT CRUDE FUTR Nov21
.00 18.15 36.30 54.45 72.60 90.75 108.90 127.05 145.20




HOX1-NY Harb ULSD Fut Nov21

78.05

52.03

26.02

0.00

0.00

-26.02

-52.03

-78.05

-104.07

712

KR4175R90001-2021-09 &M &

526.14

394.61

263.07

131.54

0.00

-131.54

-263.07

-394.61

-526.14

749.90

562.43

374.95

187.48

0.00

~ —

.00

292.30 584.60 876.90 1,169.2 1,461.50 1,753.80 2,046.10 2,338.40

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00

-187.48

-374.95

-562.43

-749.90




140.07

105.05

70.03

—~ 35.02

T 000

-35.02

-70.03

-105.05

-140.07

3. AlLIE|2E &9

ol 0.00

QSX1-Low Su Gasoil G Nov21

150.75

753.75

301.50 452.25 603.00

904.50

1,206.00

1,055.25

72

XBX1-GASOLINE RBOB FUT Nov21

0.00

0.

52 1.04 1.55 2.07 2.59

3.11 3.62 4.14

=2 ="

CLX1
COox1
HOX1

FRUE @2 LY ZY)

WTI CRUDE FUTURE Nov21
BRENT CRUDE FUTR Nov21
NY Harb ULSD Fut Nov21

KR4175R900 2021-09 H{ME

NGX21
QSX1
XBX1

NATURAL GAS FUTR Nov21
Low Su Gasoil G Nov21
GASOLINE RBOB FUT Nov21

o A2 (VaR : 99% A 2| FF 102 7| E)
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Oa2|EANAHA S A (X H-THEH)
Ak

o

U7|AHe| &

=ES

=

A

307.15

230.36

153.58

76.79

0.00

-76.79

-153.58

-230.36

-307.15

158.25

118.69

79.13

39.56

0.00

-39.56

-79.13

-118.69

-158.25

BOZ1-SOYBEAN OIL FUTR Dec21

28.75 57.49 71.86 86.24

.00 14.37 43.12 100.61 114.98
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.52 47.04 70.56 94.08 117.60 141.12 164.64 188.16




CZ1-CORN FUTURE Dec21

333.09

222.06

—~ 111.03

/

T 000

.00

127.56 255.13 382.69 510.25 637.81 765.38 892.94 1,020.50

A -111.03

/

-222.06

/

-333.09

-444.12

712

KCZ1-COFFEE 'C' FUTURE Dec21

526.14
350.76
—~ 17538
T 000
M 17538
-350.76
-526.14

-701.52

ol 0.00

/ |

.00

47.55 95.10 142.65 190.20 237.75 285.30 332.85 380.40

/

/

72

KR4175R90001-2021-09 B &M E

~.

o~

~.

292.30 584.60 876.90 1,169.2 1,461.50 1,753.80 2,046.10 2,338.40




163.64

122.73

81.82

40.91

0.00

-40.91

-81.82

-122.73

-163.64

294.07

220.55

147.03

73.52

0.00

-73.52

-147.03

-220.55

-294.07

224.92

168.69

112.46

56.23

0.00

-56.23

-112.46

-168.69

-224.92

KWZ1-KC HRW WHEAT FUT Dec21

/

1

.00 176.19

T T

352.38

528.56 704.75 880.94

1,057.13

T T

1,233.31

1,409.50

/

/
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SBV1-Sugar #11 (WORLD) Oct21

/

.00 4.87

T T

9.75

14.62 19.49 24.36

T

29.24

34.11

T 1

38.98

0.00

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

/

T T

84.45 168.90

253.35 337.80 422.25

T

506.70

591.15

T 1

675.60




SX1-SOYBEAN FUTURE Nov21

426.95

320.21

213.47

—~ 106.74

T 000

319.88

639.75 959.63 1,279.50 1,599.38 1,919.25

2,239.13

2,559.00

-106.74

-213.47

-320.21

-426.95 -
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WZ1-WHEAT FUTURE(CBT) Dec21

247.09

185.32

123.54

—~ 6177

— 0.00

177.38

354.75 532.13 709.50 886.88 1,064.25

1,241.63

1,419.00

-61.77

-123.54

-185.32

-247.09 -
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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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