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EHASAUHER (XA -THEH)
A a3

590.09

442.57

295.04

147.52

0.00

-147.52

-295.04

-442.57

-590.09

203.97

135.98

67.99

0.00

-67.99

-135.98

-203.97

-271.96
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BOZ1-SOYBEAN OIL FUTR Dec21

14.05 28.10 56.19 70.24 84.29

98.33

.00 42.14 112.38
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.31 46.61 69.92 93.22 116.53 139.83 163.14 186.44




CZ1-CORN FUTURE Dec21

803.36 /
602.52 /
401.68 /
— 200.84
ol
=|
L o000 : : : : : : \
ol 0.00 127.50 255.00 382.50 510.00 637.50 765.00 892.50 1,020.00
(‘IJ -200.84 /
-401.68 /
-602.52
-803.36
7174
KCZ1-COFFEE 'C' FUTURE Dec21
574.21 /
430.65 /
287.10 /
. 14355
ol
=|
o 0.0 : : : : ; ; ]
ol 0.00 46.86 93.73 140.59 187.45 234.31 281.18 328.04 374.90
'(‘IJ -143.55 /
-287.10 /
-430.65
574.21
717
KR4175R90001-2021-09 &M E
116.94
87.71 \
58.47 \
— 2924
ol
=|
L o000 : : : : ; ; \
ol 0.00 292.35 584.70 877.05 1,169.4 1,461.75  1,754.10  2,046.45  2,338.80
41 29.24 \
-58.47 \
-87.71 \
-116.94
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KWZ1-KC HRW WHEAT FUT Dec21

278.84

209.13

139.42

69.71

0.00

-69.71

-139.42

-209.13

-278.84

553.20

414.90

276.60

138.30

0.00

-138.30

-276.60

-414.90

-553.20

433.73

325.30

216.86

108.43

0.00

0.00

-108.43

-216.86

-325.30

-433.73

/

1

.00 170.69

T T

341.38

512.06 682.75 853.44

1,024.13

T T

1,194.81

1,365.50

/

/
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SBV1-Sugar #11 (WORLD) Oct21

/

.00 4.81

T T

9.62

14.43 19.24 24.05

T

28.86

33.67

T 1

38.48

/

/
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SMZ1-SOYBEAN MEAL FUTR Dec21

/

T T

84.48 168.95

253.43 337.90 422.38

T

506.85

591.33

T 1

675.80




SX1-SOYBEAN FUTURE Nov21

/

/

/

2|r 0.00 317.63 635.25 952.88 ,270.50 1,588.13 1,905.75 2,223.38 2,541.00
i

/

/

e

WZ1-WHEAT FUTURE(CBT) Dec21

/

/

/

.00 173.06 346.13 519.19 692.25 865.31 1,038.38 1,211.44 1,384.50

815.41
611.56
407.71
—  203.85
ol
=
L o000
-203.85
-407.71
-611.56
-815.41
444.27
333.21
222.14
— 111.07
ol
=
I 000
ol 0
H -111.07
-222.14
-333.21
-444.27
3. AlLtE|2E

7%
2O REHS @ H2 LY ZY)
SHSHELE QBRI BAS0| 0f2{20] U0 SAIGHK| %S

=AU (VaR : 99%ME|E=F 10U 7|E)

|EAHE0 02{Z0] A0 SAISHA| &5

els

n
re

[
rr
40 0.
D.I_

>



2021-09-13
2021-09-10

KR4101RC0000-2021-12 A A 1| 200X| =M E

612.30
459.23
306.15
— 153.08
ol
EE 0.00
ol 0.00 102.05 204.10 306.15 408.20 510.25 612.30 714.35 816.40
<‘IJ -153.08
-306.15
-459.23
-612.30
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3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101RC0000 2021-12 ZAL200K| =M 49
J|ZERHA HEN
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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VGU1-EURO STOXX 50 Sep21

565.81

424.35

282.90

—~ 141.45

— 0.00
ol 0.00 1,044.00 2,088.00 3,132.00 4,176.00 5,220.00 6,264.00 7,308.00 8,352.00

-141.45

-282.90

-424.35

-565.81
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a7|AHe| £9TE
HCU1-HSCEI Futures Sep21
1,029.80
772.35
514.90
—~  257.45
ol
=|
’Lr_ 0.00
ol 0.00 2,291.50  4,583.00 6,874.50 9,166.00 11,457.50 13,749.00 16,040.50 18,332.00
A -257.45
-514.90
-772.35
-1,029.80
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3. AlLIE| R £ XM F (X & M0 43 ) (Sl 2hE)
HCU1 HSCEI Futures Sep21

4. THPYYFo| Z|EHOESHU(VaR : 9% HEIFFE, 107 FE) (Sl 2HR)
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U7IAHe| &

<A

-11,842.97

-23,685.94

-35,528.91

-47,371.88

-1,771.88

Of &= (2)

T=EX|H(1-2)

58,021

-58,021

69,741

-69,741
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KR4201RA4078-2021-10 =407.5

47,371.88

35,528.91

23,685.94

11,842.97

0.00
0.00

101.88

509.38 611.25

203.75 305.63 407.50

713.13

815.00

717

KR4301RA4051-2021-10 405

7,087.50

5,315.63

3,543.75

1,771.88

0.00
0.00

101.25

506.25 607.50

202.50 303.75 405.00

708.75

810.00

-3,543.75

-5,315.63

-7,087.50 -




15,281.25

11,460.94

7,640.63

3,820.31

0.00

-3,820.31

-7,640.63

-11,460.94

-15,281.25 -

0.

KR4301RA4077-2021-10 %£407.5

00

101.88

203.75

305.63

407.50

509.38

611.25

713.13

815.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201RA4078 2021-10 E407.5 2,927

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,502 1,442 1373 1,297 1,214 1,127 1,035
-5.33% 1,308 1,214 1,115 1,011 904 794 681
-2.67% 954 832 709 584 459 333 206
0% 397 265 132 0 -132 -265 -397
2.67% -369 -492 -616 -742 -870 -998 -1,127
5.33% -1,318 -1,416 -1,520 -1,629 -1,742 -1,857 -1,975
8.00% -2,404 -2,473 -2,550 -2,636 -2,727 -2,825 -2,927
KR4301RA4051 2021-10 Z£405 423

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -403 -404 -407 -410 -414 -418 -423
-5.33% -223 -228 -235 -242 -249 -257 -265
-2.67% -70 -81 -91 -102 -112 -123 -134
0% 34 23 11 0 -12 -23 -35
2.67% 88 80 71 62 53 43 33
5.33% 107 104 99 94 88 81 74
8.00% 112 111 109 107 104 100 9%
KR4301RA4077 2021-10 £407.5 948

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -911 -914 -918 -923 -930 -938 -948
-5.33% -519 -529 -540 -553 -568 -583 -600
-2.67% -175 -195 -216 -237 -259 -282 -304
0% 75 50 25 0 -25 -50 -75
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OESXU1-C4125-EURO STOXX 50

5.04

3.78

2.52

1.26

0.00

.00

18.23 36.45 54.68 72.90 91.13 109.35 127.58

145.80

38.15

28.61

19.08

9.54

0.00

717

OESXU1-C4150-EURO STOXX 50

0.00

-9.54

-19.08

-28.61

-38.15

13.53 27.05 40.58 54.10 67.63 81.15 94.68

108.20




OESXU1-P4125-EURO STOXX 50

1.21
0.91
0.61
— 030
ol
ir’ 0-00 T T T Y T 1
ol 0.00 5.48 10.95 16.43 21.90 27.38 43.80
A -0.30
-0.61
-0.91
-1.21
7t
OESXU1-P4150-EURO STOXX 50
13.99
10.49
6.99
— 350
&l
EL : : : , : ‘
ol 0.00 7.03 14.05 21.08 28.10 35.13 56.20
H -3.50
-6.99
-10.49
-13.99 -
7t
3.ALE| Y & A xHE (X[ Mo ASAH) (THEHTER)
260105SQPX SG EURO Covered CALL STRATEGY 23
OESXU1-C41EURO STOXX 50 04
OESXU1-C41EURO STOXX 50 3
OESXU1-P41 EURO STOXX 50 0.1
OESXU1-P41 EURO STOXX 50 1
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2| C|THOIK200(F A 8- THITI ZHE E)

M {7tsd  |[M= 0 0 0| &LH
AT FtEH =M 1,173 1,279 -106| &Ly
A = A 3,266 0 3,266 | &L
A FtEH =M 611 5,987 -5,376 | &Ly
TEZ|A| el &=
KR4101RC0000-2021-12 R A L] 200X| =M E
2,449.20
1,632.80
— 816.40
ol
E‘r' 0.00 T T T J T T T 1
6I' 0.00 102.05 204.10 306.15 408.20 510.25 612.30 714.35 816.40
<1J -816.40
-1,632.80
-2,449.20
-3,265.60 -
74
KR4201RA4276-2021-10 £427.5
5,664.38
4,248.28
2,832.19
— 1,416.09
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
< -1,416.09
-2,832.19
-4,248.28
-5,664.38
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KR4201RA4300-2021-10 2430

322.50

241.88

161.25

80.63

1

0.00

.00

107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

-80.63

o~

-161.25

-241.88

o~

-322.50

101.25

75.94

50.63

2531

0.00

-25.31

-50.63

-75.94

-101.25

509.38

382.03

254.69

127.34

0.00

72

KR4301RA4051-2021-10 3405

~

T 1

.00

T T T T T T

101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00

72

KR4301RA4077-2021-10 407.5

~

T 1

0.00

-127.34

-254.69

-382.03

-509.38

T T T T T T

101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00




3.AUE|IRE £YF=HS (H L YSY)

ol
KR4101RC0000 2021-12 [ALR00K| =M= 262

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -262 -262 -262 -262 -262 -262 -262
-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% 262 262 262 262 262 262 262
KR4201RA4276 2021-10 2427.5 255

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 83 81 78 73 68 63 56
-5.33% 78 73 67 60 52 44 34
-2.67% 64 56 47 37 26 15 3
0% 38 26 13 0 -13 -27 -41
2.67% -7 -22 -37 -53 -68 -83 -98
5.33% -75 -91 -107 -122 -138 -154 -170
8.00% -165 -180 -194 -209 -224 -240 -255
KR4201RA4300 2021-10 2430 14

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 3 3
-5.33% 4 4 3 3 3 2 2
-2.67% 3 3 2 2 1 1 0
0% 2 1 1 0 -1 -1 -2
2.67% 0 -1 -2 -3 -4 -4 -5
5.33% -4 -5 -6 -6 -7 -8 -9
8.00% 9 -9 -10 -11 -12 -13 -14
KR4301RA4051 2021-10 3405 6

E A e

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 3 3 3 3 4 4 4
-2.67% 1 1 1 1 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 0
5.33% -2 -1 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -1 -1 -1
KR4301RA4077 2021-10 3407.5 32

7| =Rt S




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 31 31 31 31 32
-5.33% 17 18 18 18 19 19 20
-2.67% 6 7 7 8 9 9 10

0% -3 -2 -1 0 1 2 3

2.67% -7 -6 -6 -5 -4 -4 -3
5.33% -9 -9 -8 -8 -7 -7 -6
8.00% -9 -9 -9 -9 -9 -8 -8

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)




2021-09-13
2021-09-10

SAE
7=

ol
=

o~
LN
()]
oY
o | O
O | P~
LN
(o))
(<))
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
ok | ok
|
|k

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplArE o



2021-09-13
2021-09-10

oll

Al
7=

Ho

oll

o | <

in
o | O
o<

in
|
Klo | Klo
ol | ol
<k |3k
|
Klo | Ko
NN
OF | oF
|
|

Ki

ol

| &

ol
RO

.l

2. TEI|A|

Z| Aol A= MU (VaR : 99%

4. mplArE o



2021-09-13
2021-09-10

SAE
7=

ol
=

O | N
<
&

o | O

O | N
<
I

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

<k

2. B7|AIHe] 2ol E

onl

ol

IEOOBD8RGM75

onl

Z| Aol A= MU (VaR : 99%

4. mplArE o



SAY  2021-09-13

712 2021-09-10
ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

KR4101RC0000-2021-12 A A 1| 200X| =M E

2,143.05
1,607.29
1,071.53
— 535.76
ol
EE 0.00
ol 0.00 102.05 204.10 306.15 408.20 510.25 612.30 714.35 816.40
<‘IJ -535.76
-1,071.53
-1,607.29
-2,143.05
71
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101RC0000 2021-12 ZAL200K| =M 172
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -172 -172 -172 -172 -172 -172 -172
-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% 172 172 172 172 172 172 172
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At f7t5d  |M= 0 0 0
Al QMHEA 2% 0 0 0=l
=4 7158 |[ME 1,090 0 1,090
A 7158 |2¥ 1,727 0 1,727\ &2
2. 7[AEHe| &Y x
VNCU1-VN30 Index Future Sep21
817.81
545.21
— 272.60
3]
f_r_ 0.00
ol 0.00 361.50 723.00 1,084.50 1,446.00 1,807.50 2,169.00 2,530.50 2,892.00
<'IJ -272.60
-545.21
-817.81
-1,090.41
74
3.ALE| Y &R X HF (XA HSH) (THl:2 T3
2.5504E+11 VN30TR Index(EUR) 138
VNCU1 VN30 Index Future Sep21 87
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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oL K| QA SR A B (K AT H)
A a3

295.74

197.16

98.58

0.00

-98.58

-197.16

-295.74

-394.32

409.94

307.46

204.97

102.49

0.00

-102.49

-204.97

-307.46

-409.94
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=

CLX1-WTI CRUDE FUTURE Nov21

16.98 33.96 50.94 67.92 84.90 101.88 118.86

.00 135.84
717
COX1-BRENT CRUDE FUTR Nov21
.00 17.86 35.73 53.59 71.45 89.31 107.18 125.04 142.90




HOX1-NY Harb ULSD Fut Nov21

102.95

77.21

51.48

25.74

0.00

0.00

-25.74

-51.48

-77.21

-102.95

712

KR4175R90001-2021-09 B2 M &

526.23

394.67

263.12

131.56

0.00

-131.56

-263.12

-394.67

-526.23

766.61

574.96

383.30

191.65

0.00

~ —

.00

292.35 584.70 877.05 1,169.4 1,461.75 1,754.10 2,046.45 2,338.80

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00

-191.65

-383.30

-574.96

-766.61




QSX1-Low Su Gasoil G Nov21

105.23
70.15
— 3508
ol
i’ 0-00 T T T J T T T 1
ol 0.00 151.00 302.00 453.00 604.00 755.00 906.00 1,057.00  1,208.00
A -35.08
-70.15
-105.23
-140.30 -
7
XBX1-GASOLINE RBOB FUT Nov21
149.52
99.68
—  49.84
&l
o o00 ; : : : ‘
ol 0.00 0.51 1.02 1.53 2.04 2.55 3.06 3.57 4.08
H -49.84
-99.68
-149.52
-199.36 -
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= 42
NGX21 NATURAL GAS FUTR Nov21 61
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| &

<A

224.89

149.93

74.96

0.00

-74.96

-149.93

-224.89

-299.86

156.74

117.56

78.37

39.19

0.00
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BOZ1-SOYBEAN OIL FUTR Dec21
.00 14.05 28.10 42.14 56.19 70.24 84.29 98.33 112.38
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CTZ1-COTTON NO.2 FUTR Dec21
.00 23.31 46.61 69.92 93.22 116.53 139.83 163.14 186.44
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CZ1-CORN FUTURE Dec21

332.93

221.95

110.98

e _

0.00

.00

127.50 255.00 382.50 510.00 637.50 765.00 892.50 1,020.00

-110.98

/

-221.95

/

-332.93

-443.91

712

KCZ1-COFFEE 'C' FUTURE Dec21
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KWZ1-KC HRW WHEAT FUT Dec21
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SBV1-Sugar #11 (WORLD) Oct21

290.14
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SMZ1-SOYBEAN MEAL FUTR Dec21

168.74

112.49

56.25
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84.48 168.95 253.43 337.90 422.38 506.85 591.33 675.80

-56.25

-112.49

-168.74

-224.99




423.79

317.84

211.90

—~ 105.95

T 000

-105.95

-211.90

-317.84

-423.79

241.04

180.78

120.52

—~ 60.26

— 0.00

-60.26

-120.52

-180.78

-241.04

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

317.63

635.25 952.88 1,270.50 1,588.13 1,905.75

2,223.38

2,541.00

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

173.06

346.13 519.19 692.25 865.31 1,038.38

1,211.44

1,384.50
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SOYBEAN OIL FUTR Dec21
COTTON NO.2 FUTR Dec21
CORN FUTURE Dec21
COFFEE 'C' FUTURE Dec21
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SOYBEAN MEAL FUTR Dec21
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WHEAT FUTURE(CBT) Dec21
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