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EHASHMED K| H-THEH)
A a3

612.98

459.74

306.49

153.25

0.00

-153.25

-306.49

-459.74

-612.98

272.39

204.29

136.19

68.10

0.00

-68.10

-136.19

-204.29

-272.39

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.59 29.19 43.78 58.37 72.96 87.56 102.15

.00 116.74
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.34 46.69 70.03 93.37 116.71 140.06 163.40 186.74




CZ1-CORN FUTURE Dec21

840.37

630.28

420.19

210.09

e _

0.00

0.00

133.38 266.75 400.13 533.50 666.88 800.25 933.63 1,067.00

-210.09

/

-420.19

/

-630.28

-840.37

712

KCZ1-COFFEE 'C' FUTURE Dec21

430.40

286.93

143.47

/ —

0.00

.00

46.84 93.68 140.51 187.35 234.19 281.03 327.86 374.70

-143.47

/

-286.93

/

-430.40

-573.87

131.88

87.92

43.96

0.00

-43.96

-87.92

-131.88

-175.85

72

KR4175RA0003-2021-10 &M S

~.

o~

~.

.00

293.08 586.15 879.23 1,172.3 1,465.38 1,758.45 2,051.53 2,344.60




—

A

KWZ1-KC HRW WHEAT FUT Dec21

40.52

679.20

219.33 /
146.22 /

73.11 /

0.00 T T T T T T 1
0.00 179.00 358.00 537.00 716.00 895.00 1,074.00  1,253.00  1,432.00
-73.11 /
-146.22 /
-219.33
-292.44
7
SBH2-Sugar #11 (WORLD) Mar22

557.78 /
418.33 /

278.89 /

139.44 /

0.00 ; ; ; ; ; ; ,
0.00 5.07 10.13 15.20 20.26 25.33 30.39 35.46

-139.44 /

-278.89 /

-418.33

-557.78

o
SMZ1-SOYBEAN MEAL FUTR Dec21

326.91 //

217.94 /

108.97 /

0.00 T T T T T T 1
0.00 84.90 169.80 254.70 339.60 424.50 509.40 594.30

-108.97 /

-217.94 /

-326.91

-435.88




SX1-SOYBEAN FUTURE Nov21

623.10 //
415.40 /
— 207.70
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 323.63 647.25 97%4.50 1,618.13  1,941.75  2,265.38  2,589.00
(‘U -207.70 /
-415.40 /
-623.10
-830.80
7+
WZ1-WHEAT FUTURE(CBT) Dec21
342.83 //
228.55 /
. 114.28
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 178.06 356.13 sanm'.zs 890.31 1,068.38  1,246.44  1,424.50
(‘IJ -114.28 /
-228.55 /
-342.83
-457.10
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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2. TN &=
KR4101RC0000-2021-12 A A I|200X| =M E
511.38
383.53
255.69
— 127.84
=
ir, 0.00
Or 0.00 102.28 204.55 306.83 409.10 511.38 613.65 715.93 818.20
<‘IJ -127.84
-255.69
-383.53
-511.38
7tA
3.ALE| Y &R HF (XM HSH) :HHOER)
KR4101RC0000 2021-12 AAI200K|$=ME 41
7| Z=ApLo| HE M
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% -27 -27 -27 -27 -27 -27 -27
-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% 27 27 27 27 27 27 27
8.00% 41 41 41 41 41 41 41
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=

VGZ1-EURO STOXX 50 Dec21

569.67

427.26

284.84

— 14242

— 0.00
ol 0.00 1,030.38 2,060.75 3,091.13 4,121.50 5,151.88 6,182.25 7,212.63 8,243.00

-142.42

-284.84

-427.26

-569.67

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21 6

!

/I\'I
£
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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KHOILFQIH A B (F 4 THE H)
A a3

UTIAFHe| & E
HCU1-HSCEI Futures Sep21
753.31
502.20
—~  251.10
&
=
f_r_ 0.00
ol 0.00 2,235.00 4,470.00 6,705.00 8,940.00 11,175.00 13,410.00 15,645.00 17,880.00
4“ -251.10
-502.20
-753.31
-1,004.41
74
3. ALtE| R £ A XHF (X &4 of AF ) (GETRELE)
HCU1 HSCEI Futures Sep21
4, TP MEO| X|Cf Mo 43 H(VaR : 99%AE|IFF, 102 7|F) (GEREEI)

7

I
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HHEER (FAEE-THY)
A a3

o

4

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

0.00

-3,820.31

-7,640.63

-11,460.94

-15,281.25 -

0.

KR4301RA4077-2021-10 3407.5

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 3,716

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,791 1,731 1,661 1,582 1,495 1,402 1,303
-5.33% 1,579 1,477 1,368 1,254 1,135 1,013 888
-2.67% 1,154 1,016 877 736 594 451 307
0% 451 301 150 0 -150 -301 -451
2.67% -541 -676 -815 -955 -1,097 -1,241 -1,386
5.33% -1,780 -1,881 -1,991 -2,106 -2,228 -2,353 -2,482
8.00% -3,190 -3,254 -3,330 -3,415 -3,509 -3,609 -3,716
KR4301RA4051 2021-10 Z£405 426

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -411 -412 -414 -416 -419 -422 -426
-5.33% -228 -233 -238 -244 -250 -256 -263
-2.67% -73 -82 -91 -100 -110 -120 -129
0% 30 20 10 0 -10 -20 -31
2.67% 77 71 64 57 49 41 32
5.33% 91 89 86 82 78 73 67
8.00% 94 93 92 91 89 87 84
KR4301RA4077 2021-10 %407.5 957

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -931 -933 -936 -939 -944 -950 -957
-5.33% -534 -542 -551 -5671 -573 -585 -599
-2.67% -182 -200 -218 -237 -257 -276 -296
0% 67 45 22 0 -22 -45 -67
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OESXU1-C4125-EURO STOXX 50

2.82

2.12

141

o 0.00 : : . ,
ol 0.00 10.20 20.40 30.60 40.80 51.00 61.20 71.40

-0.71

-1.41

-2.12

-2.82
742

OESXU1-C4150-EURO STOXX 50

16.44

12.33

8.22

—~ 411

ol 0.00 5.83 11.65 17.48 23.30 29.13 34.95 40.78 46.60

A

-8.22

-12.33

-16.44



OESXU1-P4125-EURO STOXX 50

0.59

0.45

0.30

—~ 0.15

o 0.00

3.58

17.88 21.45 25.03

7.15 10.73 14.30

28.60

-0.15

-0.30

-0.45

-0.59 -

e

OESXU1-P4150-EURO STOXX 50

9.05

6.79

4.52

—~ 2.26

— 0.00

5.45

27.25 32.70 38.15

10.90 16.35 21.80

43.60

-2.26

-4.52

-6.79

-9.05 -

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)

MR {ItEd  |ME 0 0 0 S
tllgt FtEH =M 0 0 o/
A e = A 3,273 0 3,273 | &L
A *t5H |24 611 5,987 -5,376| &Ly
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
3,272.80
2,454.60
1,636.40
— 818.20
o2
;—r' 0.00 T T T J T T T 1
6r 0.00 102.28 204.55 306.83 409.10 511.38 613.65 715.93 818.20
<‘IJ -818.20
-1,636.40
-2,454.60
-3,272.80 -
74
KR4201RA4276-2021-10 2427.5
5,664.38
4,248.28
2,832.19
— 1,416.09
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
4“ -1,416.09
-2,832.19
-4,248.28
-5,664.38



KR4201RA4300-2021-10 2430

322.50

241.88

161.25
—  80.63
ol
=|
o o000 ; ; ; ; ; ; .
ol 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00
'(‘IJ -80.63 \

-161.25 \

-241.88 \

-322.50

7t
KR4301RA4051-2021-10 405

101.25

75.94 \

50.63 \
= 2531
od \
=
T 000 . y ]
ol 0.00 101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00
<M -25.31

-50.63

-75.94

-101.25

7t
KR4301RA4077-2021-10 5407.5

509.38

382.03 \

254.69 \
= 12734
od
=|
L o000 : : : y : ; ; \
ol 0.00 101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00
<M -127.34

-254.69

-382.03

-509.38




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

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% -175 -175 -175 -175 -175 -175 -175
-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% 175 175 175 175 175 175 175
8.00% 262 262 262 262 262 262 262
KR4201RA4276 2021-10 2427.5 251

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 71 70 68 65 61 57 52
-5.33% 68 64 60 54 48 41 34
-2.67% 57 50 43 34 25 15 5
0% 33 23 12 0 -12 -24 -37
2.67% -10 24 -38 -51 -65 -79 -93
5.33% -79 93 -107 -122 -136 -150 -165
8.00% -172 -185 -198 =211 -224 -238 -251
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 3 3 3 3 3
-5.33% 3 3 3 3 2 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 -3 -4 -5
5.33% -4 -5 -6 -6 -7 -8 -9
8.00% 9 -10 -10 -11 -12 -13 -14
KR4301RA4051 2021-10 3405 6

7| =RHAtO| HES S
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% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301RA4077 2021-10 3407.5 32

7| Z=Rpetel




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 31 31 31 31 31 32 32
-5.33% 18 18 18 19 19 20 20
-2.67% 6 7 7 8 9 9 10

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

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

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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20EKRX300 Q0 H A B (FA-TH4 )

KR4101RC0000-2021-12 A A I|200X| M2
2,147.78
1,610.83
1,073.89
— 536.94
3]
;":_r, 0.00
SI' 0.00 102.28 204.55 306.83 409.10 511.38 613.65 715.93 818.20
«J -536.94
-1,073.89
-1,610.83
-2,147.78
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101RC0000 2021-12 LA L200K| =M= 172
|_7|c_x|-)\|-o| I:ﬁE)k-i
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% -115 -115 -115 -115 -115 -115 -115
-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% 115 115 115 115 115 115 115
8.00% 172 172 172 172 172 172 172
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Mt e e B 0 0 0
Al QMHEA 2% 0 0 022l
A e = A 1,136 0 1,136
A S5 |2 1,728 0 1,728| & Q|
TE7|A|He| &=
VNCU1-VN30 Index Future Sep21
1,136.18
852.14
568.09
— 284.05
o8]
EI— 0.00
BF 0.00 361.88 723.75 1,085.63 1,447.50 1,809.38 2,171.25 2,533.13 2,895.00
4“ -284.05
-568.09
-852.14
-1,136.18
7t
3. AlLt2| Y &0l X H.F (X|C& A0 Aa) (THREH TR
2.5504E+11 VN30TR Index(EUR) 138
VNCU1 VN30 Index Future Sep21 91
4. TPHAEO| XA HSH(VaR : 99%LEIFF,10Y7|F) (THEHTER)
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of| L XA SR A B (K H-THYH)
A a3

315.11

210.07

105.04

0.00

-105.04

-210.07

-315.11

-420.14

433.51

325.13

216.75

108.38

0.00

-108.38

-216.75

-325.13

-433.51

19

F=

CLX1-WTI CRUDE FUTURE Nov21

18.08 36.17 54.25 72.33 90.41 108.50 126.58

.00 144.66
717
COF2-BRENT CRUDE FUTR Nov21
.00 18.52 37.04 55.55 74.07 92.59 111.11 129.62 148.14




HOX1-NY Harb ULSD Fut Nov21

80.63

53.75

—~ 2688

T 000

ol 0.00

A -26.88

-53.75

-80.63

-107.51

712

KR4175RA0003-2021-10 M E

644.77

483.57

322.38

—~ 161.19

~. —

T 000

.00

293.08 586.15 879.23 1,172.3i 1,465.38 1,758.45 2,051.53 2,344.60

M -161.19

N

-322.38

-483.57

-644.77

833.20
624.90
416.60
— 20830
T 000
A -208.30
-416.60
-624.90

-833.20

o~

72

NGX21-NATURAL GAS FUTR Nov21

T T T 1

ol 0.00

1.38 2.76 4.13 5.51 6.89 8.27 9.64 11.02




QSX1-Low Su Gasoil G Nov21

110.07
73.38
— 36.69
2
E’ 0.00 T T T J T T T 1
Or 0.00 157.88 315.75 473.63 631.50 789.38 947.25 1,105.13 1,263.00
4“ -36.69
-73.38
-110.07
-146.76 -
74
XBX1-GASOLINE RBOB FUT Nov21
209.16
156.87
104.58
— 52.29
&l
?E 0.00 T T T ? T T T )
Or 0.00 0.54 1.07 1.61 2.14 2.68 3.21 3.75 4.28
(-IJ -52.29
-104.58
-156.87
-209.16 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLX1 WTI CRUDE FUTURE Nov21 34
COF2 BRENT CRUDE FUTR Nov21 35
HOX1 NY Harb ULSD Fut Nov21 9
KR4175RA0C2021-10 HHME 52
NGX21 NATURAL GAS FUTR Nov21 67
QSX1 Low Su Gasoil G Nov21 12
XBX1 GASOLINE RBOB FUT Nov21 17
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

312.05

234.03

156.02

78.01

0.00

-78.01

-156.02

-234.03

-312.05

157.04

117.78

78.52

39.26

0.00

-39.26

-78.52

-117.78

-157.04

BOZ1-SOYBEAN OIL FUTR Dec21

.00

102.15

14.59 29.19 43.78 58.37 72.96 87.56

116.74

717

CTZ1-COTTON NO.2 FUTR Dec21

.00

116.71 140.06 163.40

23.34 46.69 70.03 93.37

186.74




CZ1-CORN FUTURE Dec21

348.35

232.24

116.12

0.00

-116.12

-232.24

-348.35

-464.47

586.15

439.61

293.08

146.54

0.00

-146.54

-293.08

-439.61

-586.15

e _

.00 133.38 266.75 400.13 533.50 666.88 800.25 933.63 1,067.00

/

/
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KCZ1-COFFEE 'C' FUTURE Dec21

/ —

.00 46.84 93.68 140.51 187.35 234.19 281.03 327.86 374.70

72

KR4175RA0003-2021-10 &M S

~.

0.00 293.08 586.15 879.23 1,172.3 1,465.38 1,758.45 2,051.53 2,344.60




KWZ1-KC HRW WHEAT FUT Dec21

166.26

124.70

83.13

41.57

/

T 1

0.00

.00 179.00

T T

358.00

537.00 716.00 895.00

T

1,074.00

1,253.00

1,432.00

-41.57

/

-83.13

/

-124.70

-166.26

292.17

219.13

146.09

73.04

0.00

-73.04

-146.09

-219.13

-292.17

169.58

113.05

56.53

0.00

0.00

-56.53

-113.05

-169.58

-226.11

712

SBH2-Sugar #11 (WORLD) Mar22

/

T 1

T T

.00 5.07 10.13

15.20 20.26 25.33

T

30.39

35.46 40.52

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

/

T 1

T T

84.90 169.80

254.70 339.60 424.50

T

509.40

594.30 679.20




432.13

324.10

216.07

—~ 108.03

T 000

-108.03

-216.07

-324.10

-432.13

186.03

124.02

—~ 62.01

— 0.00

-62.01

-124.02

-186.03

-248.03

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

323.63

647.25 970.88 1,294.50 1,618.13 1,941.75

2,265.38

2,589.00

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

178.06

356.13 534.19 712.25 890.31 1,068.38

1,246.44

1,424.50

BOZ1
CTZ1
Ccz1

KCZ1

KWZ1
SBH2
SMZ1
SX1
WzZ1

FRUE @2 LY ZY)

SOYBEAN OIL FUTR Dec21
COTTON NO.2 FUTR Dec21
CORN FUTURE Dec21
COFFEE 'C' FUTURE Dec21
KR4175RA0C2021-10 S M E

KC HRW WHEAT FUT Dec21
Sugar #11 (WORLD) Mar22
SOYBEAN MEAL FUTR Dec21
SOYBEAN FUTURE Nov21
WHEAT FUTURE(CBT) Dec21
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