U7IAHe| &

<A
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7= 2021-09-15

EHASAUHER (XA -THEH)
A a3

447.90

298.60

149.30

0.00

-149.30

-298.60

-447.90

-597.20

204.93

136.62

68.31

0.00

-68.31

-136.62

-204.93

-273.24
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BOZ1-SOYBEAN OIL FUTR Dec21

14.22 28.44 42.65 56.87 71.09 85.31 99.52

.00 113.74
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.42 46.83 70.25 93.66 117.08 140.49 163.91 187.32




CZ1-CORN FUTURE Dec21

614.61 //
409.74 /
204.87 /
0.00 T T T T T T 1
0.00 130.06 260.13 390.19 520.25 650.31 780.38 910.44 1,040.50
-204.87 /
-409.74 /
-614.61
-819.47
74
KCZ1-COFFEE 'C' FUTURE Dec21
568.05 /
426.03 /
284.02 /
142.01 /
0.00 T T T T T T )
0.00 46.36 92.73 139.09 185.45 231.81 278.18 324.54 370.90
-142.01 /
-284.02 /
-426.03
-568.05
74
KR4175R90001-2021-09 &M S
87.86 \\
58.57 \
29.29 \
0-00 T T T T T T 1
0.00 292.85 585.70 878.55 1,171.4 1,464.25 1,757.10 2,049.95 2,342.80
-29.29 \
-58.57 \
-87.86 \
-117.14
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KWZ1-KC HRW WHEAT FUT Dec21

39.32

683.60

214.95 /
143.30 /

71.65 /

0.00 T T T T T T 1
0.00 175.44 350.88 526.31 701.75 877.19 1,052.63  1,228.06  1,403.50
-71.65 /
-143.30 /
-214.95
-286.60
7
SBH2-Sugar #11 (WORLD) Mar22

541.24 /
405.93 /

270.62 /

135.31 /

0.00 ; ; ; ; ; ; ,
0.00 4.92 9.83 14%66 24.58 29.49 34.41

-135.31 /

-270.62 /

-405.93

-541.24

E:
SMZ1-SOYBEAN MEAL FUTR Dec21

438.73 /

329.05 /

219.36 /

109.68 /

0.00 T T T T T T 1
0.00 85.45 170.90 ZSMBO 427.25 512.70 598.15

-109.68 /

-219.36 /

-329.05

-438.73




SX1-SOYBEAN FUTURE Nov21

823.10

617.33

/

411.55

/

—~ 205.78

e ]

T 000

2|r 0.00 320.63 641.25 961.88 ,282.50 1,603.13 1,923.75 2,244.38 2,565.00
i

-205.78

/

-411.55

/

-617.33

-823.10

e

WZ1-WHEAT FUTURE(CBT) Dec21

449.71

337.29

/

224.86

/

— 11243

/ |

I 000

.00 175.19 350.38 525.56 700.75 875.94 1,051.13 1,226.31 1,401.50

-112.43

-224.86

-337.29

-449.71
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SAY  2021-09-16
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KR4101RC0000-2021-12 A A 1| 200X| =M E

516.25
387.19
258.13
— 129.06
ol
EE 0.00
ol 0.00 103.25 206.50 309.75 413.00 516.25 619.50 722.75 826.00
<‘IJ -129.06
-258.13
-387.19
-516.25
717
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101RC0000 2021-12 ZAL200K| =M 41
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -41 -41 -41 -41 -41 -41 -41
-5.33% -28 -28 -28 -28 -28 -28 -28
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 41 41 41 41 41 41 41
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VGZ1-EURO STOXX 50 Dec21

574.72

431.04

287.36

—~ 143.68

— 0.00
ol 0.00 1,039.50 2,079.00 3,118.50 4,158.00 5,197.50 6,237.00 7,276.50 8,316.00

-143.68

-287.36

-431.04

-574.72
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7= 2021-09-15

2. WI|A| AL &=
HCU1-HSCEI Futures Sep21
1,017.89
763.42
508.95
— 254.47
ol
=|
’Lr_ 0.00
ol 0.00 2,265.00  4,530.00  6,795.00 ~9,060.00 11,325.00 13,590.00 15,855.00 18,120.00
A -254.47
-508.95
-763.42
-1,017.89
74
3. AlLtE| 2 2P THSEINE U4 F) (EHl: s akel)

HCU1 HSCEI Futures Sep21
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7= 2021-09-15

HHEZR(FAEE-0H4Y)
A a3

o

d

KR4201RA4078-2021-10 =407.5

59,495.00

44,621.25

29,747.50

14,873.75

0.00
0.00

101.88 203.75 305.63 407.50 509.38 611.25 713.13

815.00

-14,873.75

-29,747.50

-44,621.25

-59,495.00

717

KR4301RA4051-2021-10 405

7,087.50

5,315.63

3,543.75

1,771.88

0.00
0.00

101.25 202.50 303.75 405.00 506.25 607.50 708.75

810.00

-1,771.88

-3,543.75

-5,315.63

-7,087.50 -



15,281.25

11,460.94

7,640.63

3,820.31

ol

=

llr- 0.00

ol

<H -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 =407.5 3,890

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 2,056 1,981 1,896 1,803 1,704 1,598 1,488
-5.33% 1,778 1,660 1,538 1,411 1,281 1,149 1,014
-2.67% 1,260 1,113 965 817 668 518 369
0% 453 303 152 0 -152 -304 -456
2.67% -635 -763 -895 -1,031 -1,170 -1,311 -1,454
5.33% -1,948 -2,039 -2,139 -2,248 -2,362 -2,482 -2,607
8.00% -3,408 -3,463 -3,530 -3,608 -3,694 -3,788 -3,890
KR4301RA4051 2021-10 X405 397

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -377 -379 -382 -385 -388 -392 -397
-5.33% -199 -204 -211 -218 -225 -233 -241
-2.67% -56 -66 -76 -86 -96 -106 -117
0% 28 19 10 0 -10 -19 -29
2.67% 61 56 51 45 38 31 24
5.33% 69 68 66 63 60 56 51
8.00% 70 70 70 69 68 66 64
KR4301RA4077 2021-10 %407.5 900

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -866 -868 -872 -877 -884 -891 -900
-5.33% -474 -484 -496 -509 -523 -538 -554
-2.67% -146 -166 -186 -207 -228 -249 -271
0% 64 43 22 0 -22 -43 -65




2.67% 155 143 129 114 98 82 64
5.33% 181 177 171 164 155 145 134
8.00% 186 185 183 181 177 172 167
4. THYAEC| A|ThE MUY ZAU(VaR : 99%M =4 E,10€7]F) (Er9l: 4 Brl)
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OESXU1-C4125-EURO STOXX 50

4.97

3.73

2.48

—~ 124

<A

-2.48

-3.73

-4.97

0.00

.00

17.98 35.95 53.93 71.90 89.88 107.85 125.83

143.80

35.88

26.91

17.94

8.97

0.00

717

OESXU1-C4150-EURO STOXX 50

0.00

-8.97

-17.94

-26.91

-35.88

12.73 25.45 38.18 50.90 63.63 76.35 89.08

101.80




OESXU1-P4125-EURO STOXX 50

0.37
0.28
0.18
0.09
0-00 T T T Y T T T 1
0.00 2.23 4.45 6.68 8.90 11.13 13.35 15.58 17.80
-0.09
-0.18
-0.28
-0.37 -
e
OESXU1-P4150-EURO STOXX 50
6.06
4.55
3.03
1.52
0.00 T T T 2 T T T )
0.00 3.23 6.45 9.68 12.90 16.13 19.35 22.58 25.80
-1.52
-3.03
-4.55
-6.06 -
717
3. AL 20 FEHES AITH2 A0 AZ ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 26
OESXU1-C41EURO STOXX 50 0.4
OESXU1-C41EURO STOXX 50 3
OESXU1-P41EURO STOXX 50 0.03
OESXU1-P41 EURO STOXX 50 0.49
Ao A|LHA MO A U(VaR : 99%A S E,1027|F) (Ekgl:eHTre))
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2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
A 7/t5d & 0 0 0| L
A 7/t5d  |d= 3,304 0 3,304 | EL
Sl uEr- e 611 5,987 -5,376| L
TI|AE &=
KR4101RC0000-2021-12 A 1| 200X| =1 &
3,304.00
2,478.00
1,652.00
—~  826.00
il
E\r' 0.00 T T T d T T T 1
ol 0.00 103.25 206.50 309.75 413.00 516.25 619.50 722.75 826.00
<H -826.00
-1,652.00
-2,478.00
-3,304.00 -
7t4
KR4201RA4276-2021-10 E427.5
5,664.38
4,248.28
2,832.19
—~ 1,416.09
ol
=
fv 0.00 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
ol 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= 264

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -264 -264 -264 -264 -264 -264 -264
-5.33% -176 -176 -176 -176 -176 -176 -176
-2.67% -88 -88 -88 -88 -88 -88 -88
0% 0 0 0 0 0 0 0
2.67% 88 88 88 88 88 88 88
5.33% 176 176 176 176 176 176 176
8.00% 264 264 264 264 264 264 264
KR4201RA4276 2021-10 2427.5 272

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 88 86 83 79 75 69 63
-5.33% 82 78 72 65 58 50 41
-2.67% 68 59 50 40 30 19 8
0% 37 25 13 0 -13 -26 -39
2.67% -15 -30 -44 -58 -73 -87 -102
5.33% -93 -107 -122 -136 -150 -165 -179
8.00% -195 -207 -219 -232 -245 -258 -272
KR4201RA4300 2021-10 2430 15

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 4 3
-5.33% 4 4 4 3 3 3 2
-2.67% 3 3 3 2 2 1 0
0% 2 1 1 0 -1 -1 -2
2.67% -1 -1 -2 -3 -4 -5 -5
5.33% -5 -6 -6 -7 -8 -9 -10
8.00% -10 -1 -12 -12 -13 -14 -15
KR4301RA4051 2021-10 3405 6

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 6 6 6
-5.33% 3 3 3 3 3 3 3
-2.67% 1 1 1 1 1 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301RA4077 2021-10 3407.5 30

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 30 30
-5.33% 16 16 17 17 17 18 18
-2.67% 5 6 6 7 8 8 9

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

2.67% -5 -5 -4 -4 -3 -3 -2
5.33% -6 -6 -6 -5 -5 -5 -4
8.00% -6 -6 -6 -6 -6 -6 -6

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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SAY  2021-09-16
7= 2021-09-15

2 O0LEKRX300Q1 ) A 2 (F 4] -THY )
1. A=A

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

2,168.25
1,626.19
1,084.13
—_ 542.06
ol
EE 0.00
ol 0.00 103.25 206.50 309.75 413.00 516.25 619.50 722.75 826.00
<‘IJ -542.06
-1,084.13
-1,626.19
-2,168.25
7
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4101RC0000 2021-12 LA IO200K| =M= 173
IESNEEEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -173 -173 -173 -173 -173 -173 -173
-5.33% -116 -116 -116 -116 -116 -116 -116
-2.67% -58 -58 -58 -58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 116 116 116 116 116 116 116
8.00% 173 173 173 173 173 173 173
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SAY  2021-09-16
7= 2021-09-15

M e e B 0 0 0
AT FEH |2 0 0 0|&e
A = A 1,128 0 1,128
A FHEH |2 1,726 0 1,726 |22
2. M7|A| ™| &l
VNCU1-VN30 Index Future Sep21
845.83
563.88
— 281.94
ol
f_r_ 0.00
Or 0.00 359.13 718.25 1,077.38 1,436.50 1,795.63 2,154.75 2,513.88 2,873.00
4“ -281.94
-563.88
-845.83
-1,127.77
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (THREH TR
2.5504E+11 VN30TR Index(EUR) 138
VNCU1 VN30 Index Future Sep21 90
4. TPHAEO| XA HSH(VaR : 99%LEIFF,10Y7|F) (THEHTER)
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CLX1-WTI CRUDE FUTURE Nov21

407.83

305.87

203.92

—~ 101.96

o 0.00 : : ; .
ol 0.00 17.56 35.12 52.67 70.23 87.79 105.35 122.90 140.46

-101.96

-203.92

-305.87

-407.83 -
717

COF2-BRENT CRUDE FUTR Nov21

42331

317.48

211.66

—~ 105.83

— 0.00 T T f T
ol 0.00 18.08 36.17 54.25 72.33 90.41 108.50 126.58 144.66

A -105.83

-211.66

-317.48

-423.31 -



HOX1-NY Harb ULSD Fut Nov21

78.99
52.66

— 2633

ol

=|

L o000

ol 0

A -26.33
-52.66
-78.99
-105.32
527.13
395.35
263.57

~ 13178

od

=

o o000
-131.78
-263.57
-395.35
-527.13
43.93
29.29

—~ las64

od

=|

L o000
-14.64
-29.29
-43.93
-58.58

.00 0.54 1.08 1.62 2.16 2.70 3.24 3.78 4.32

712

KR4175R90001-2021-09 B2 M &

~. —

(ér 0.00 292.85 585.70 878.55 1,171.4 1,464.25 1,757.10 2,049.95 2,342.80
J

N
N
o~

72

KR4175RA0003-2021-10 &M S

.
N

T T 1

2|r 0.00 292.88 585.75 878.63 1,171.5 1,464.38 1,757.25 2,050.13 2,343.00
i




NGX21-NATURAL GAS FUTR Nov21

601.67 /
401.12 /
200.56 /
0.00 T T T T T 1
0.00 1.33 2.66 3.98 5.31 6.64 7.97 9.29 10.62
-200.56 /
-401.12 /
-601.67
-802.23
7}
QSX1-Low Su Gasoil G Nov21
142.53 /
106.90 /
71.27 /
35.63 /
0.00 T T T T T T ,
0.00 153.38 306.75 460.13 613.50 766.88 920.25 1,073.63 1,227.00
-35.63 /
-71.27 /
-106.90
-142.53
72
XBX1-GASOLINE RBOB FUT Nov21
206.02 /
154.51 /
103.01 /
51.50 /
0-00 T T T T T T 1
0.00 0.53 1.06 1.58 2.11 2.64 3.17 3.69
-51.50 /
-103.01 /
-154.51
-206.02




3. AlLt2| 2

# 2o PEHS @S AN YT

CLX1 WTI CRUDE FUTURE Nov21
COF2 BRENT CRUDE FUTR Nov21
HOX1 NY Harb ULSD Fut Nov21

KR4175R900 2021-09 E&{ME
KR4175RA0C2021-10 EHME

NGX21 NATURAL GAS FUTR Nov21
QSX1 Low Su Gasoil G Nov21
XBX1 GASOLINE RBOB FUT Nov21
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oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

303.64

227.73

151.82

75.91

0.00

-75.91

-151.82

-227.73

-303.64

157.53

118.15

78.77

39.38

0.00

-39.38

-78.77

-118.15

-157.53

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.22 28.44 56.87 71.09 85.31 99.52

.00 42.65 113.74
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CTZ1-COTTON NO.2 FUTR Dec21
.00 23.42 46.83 70.25 93.66 117.08 140.49 163.91 187.32




CZ1-CORN FUTURE Dec21

452.86

339.64

226.43

113.21

/

0.00

.00

130.06 260.13 390.19 520.25 650.31 780.38 910.44 1,040.50

-113.21

/

-226.43

/

-339.64

-452.86
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KCZ1-COFFEE 'C' FUTURE Dec21

527.13

351.42

175.71

0.00

/ |

.00

46.36 92.73 139.09 185.45 231.81 278.18 324.54 370.90

/

/
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0.00

-175.71

-351.42

-527.13

-702.84

292.85 585.70 878.55 1,171.4 1,464.25 1,757.10 2,049.95 2,342.80




KWZ1-KC HRW WHEAT FUT Dec21

162.93

122.20

81.46

40.73

/

T 1

0.00

.00 175.44

T T

350.88

526.31 701.75 877.19

T

1,052.63

1,228.06

1,403.50

-40.73

/

-81.46

/

-122.20

-162.93
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SBH2-Sugar #11 (WORLD) Mar22

283.51

212.63

141.75

170.77

113.84

56.92

0.00

0.00

-56.92

-113.84

-170.77

-227.69

/

T 1

T T

9.83

14.75 19.66 24.58

T

29.49

34.41 39.32

/

/
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SMZ1-SOYBEAN MEAL FUTR Dec21

/

T

T 1

T T

85.45 170.90

256.35 341.80 427.25

512.70

598.15 683.60




320.97

213.98

—~ 106.99

T 000

-106.99

-213.98

-320.97

-427.96

244.00

183.00

122.00

—~ 61.00

— 0.00

-61.00

-122.00

-183.00

-244.00
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SX1-SOYBEAN FUTURE Nov21

320.63

641.25 961.88 1,282.50 1,603.13 1,923.75

2,244.38

2,565.00
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WZ1-WHEAT FUTURE(CBT) Dec21

0.00

175.19

350.38 525.56 700.75 875.94 1,051.13

1,226.31

1,401.50
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COFFEE 'C' FUTURE Dec21
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