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EHASHMED K| H-THEH)
A a3

447.57

298.38

149.19

0.00

-149.19

-298.38

-447.57

-596.76

269.85

202.39

134.93

67.46

0.00

-67.46

-134.93

-202.39

-269.85
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BOZ1-SOYBEAN OIL FUTR Dec21

14.21 28.42 42.63 56.84 71.05 85.26 99.47

.00 113.68
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.13 46.26 69.38 92.51 115.64 138.77 161.89 185.02




CZ1-CORN FUTURE Dec21

625.45

416.96

208.48

e _

0.00

.00 132.38 264.75 397.13 529.50 661.88 794.25 926.63 1,059.00

-208.48

/

-416.96

/

-625.45

-833.93

576.30

432.23

288.15

144.08

0.00

-144.08

-288.15

-432.23

-576.30

176.42

13231

88.21

44.10

0.00

-44.10

-88.21

-132.31

-176.42

712

KCZ1-COFFEE 'C' FUTURE Dec21

.00 47.04 94.08 141.11 188.15 235.19 282.23 329.26 376.30

72

KR4175RA0003-2021-10 &M S

~.

0.00 294.03 588.05 882.08 1,176.1 1,470.13 1,764.15 2,058.18 2,352.20




KWZ1-KC HRW WHEAT FUT Dec21

688.20

220.71 //
147.14 /
73.57 /
0-00 T T T T T T 1
0.00 180.13 360.25 540.38 720.50 900.63 1,080.75 1,260.88 1,441.00
-73.57 /
-147.14 /
-220.71
-294.28
742
SBH2-Sugar #11 (WORLD) Mar22
415.67 /
277.12 /
138.56 /
0.00 T T T T T T ,
0.00 5.03 10.07 15.10 20.13 25.16 30.20 35.23 40.26
-138.56 /
-277.12 /
-415.67
-554.23
742
SMZ1-SOYBEAN MEAL FUTR Dec21
331.24 /
220.82 /
110.41 /
0-00 T T T T T T 1
0.00 86.03 172.05 258.08 344.10 430.13 516.15 602.18
-110.41 /
-220.82 /
-331.24
-441.65



SX1-SOYBEAN FUTURE Nov21

831.72

623.79

/

415.86

/

—~ 207.93

/

T 000

ol 0.00 324.00 648.00 972.00 ,296.00 1,620.00 1,944.00 2,268.00 2,592.00
A -207.93

/

/

e

WZ1-WHEAT FUTURE(CBT) Dec21

/

/

/

.00 178.25 356.50 534.75 713.00 891.25 1,069.50 1,247.75 1,426.00

-415.86
-623.79
-831.72
457.55
343.16
228.78
— 11439
ol
=|
I 000
ol 0
H -114.39
-228.78
-343.16
-457.55
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2. TN &=
KR4101RC0000-2021-12 A A I|200X| =M E
513.44
385.08
256.72
— 128.36
=
ir, 0.00
Or 0.00 102.69 205.38 308.06 410.75 513.44 616.13 718.81 821.50
<‘IJ -128.36
-256.72
-385.08
-513.44
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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U7|AHe| &

VGZ1-EURO STOXX 50 Dec21

429.12

286.08

—~ 143.04

— 0.00
ol 0.00 1,034.88 2,069.75 3,104.63 4,139.50 5,174.38 6,209.25 7,244.13 8,279.00

-143.04

-286.08

-429.12

-572.16

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21 6

!
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HCU1-HSCEI Futures Sep21

988.44

741.33

494.22

— 24711

— 0.00

0.00 2,199.75 4,399.50 6,599.25 8,799.00 10,998.75 13,198.50  15,398.25

17,598.00

-247.11

-494.22

-741.33

-988.44

3. MLIE| 28 £FZHFE L0 =)

HCU1 HSCEI Futures Sep21
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U7|AHe| &

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

KR4301RA4077-2021-10 3407.5

7,640.63

-7,640.63

-11,460.94

-15,281.25 -

3,820.31

0.00

-3,820.31

0.00

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 3,809

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,887 1,825 1,752 1,671 1,582 1,487 1,388
-5.33% 1,654 1,549 1,438 1,322 1,202 1,079 953
-2.67% 1,193 1,055 915 774 632 490 347
0% 441 294 147 0 -147 -295 -442
2.67% -605 -732 -863 -997 -1,133 -1,271 -1,411
5.33% -1,890 -1,981 -2,081 -2,189 -2,302 -2,420 -2,542
8.00% -3,335 -3,390 -3,456 -3,533 -3,618 -3,710 -3,809
KR4301RA4051 2021-10 Z£405 413

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -397 -399 -400 -403 -406 -409 -413
-5.33% -216 -220 -226 -232 -239 -246 -253
-2.67% -65 -74 -84 -93 -103 -113 -122
0% 29 19 10 0 -10 -20 -29
2.67% 67 62 56 50 43 36 28
5.33% 77 76 74 71 67 63 58
8.00% 79 79 78 77 76 74 72
KR4301RA4077 2021-10 %407.5 933

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -906 -908 -910 -914 -919 -926 -933
-5.33% -510 -518 -527 -539 -551 -564 -578
-2.67% -166 -185 -204 -223 -243 -263 -283
0% 64 43 22 0 -22 -43 -65
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FEHHEZR(FA=E-1H4Y)

v (o1 0=

A7 s JEE
A7 715 [sH JER
[ e 1 EE
= 715 [sH 0 28 28|31
27| A" £YFE
OESXU1-C4125-EURO STOXX 50
3.52
2.64
1.76
0.88
0.00 T T T ; T T T )
0.00 12.73 25.45 38.18 50.90 63.63 76.35 89.08 101.80
-0.88
1.76
-2.64
-3.52
73
OESXU1-C4150-EURO STOXX 50
20.88
15.66
10.44
5.22
0.00 T T T T T T T 1
0.00 7.40 14.80 22.20 29.60 37.00 44.40 51.80 59.20
-5.22
-10.44
-15.66
-20.88



OESXU1-P4125-EURO STOXX 50

0.22

0.17

0.11

—~ 0.06

o 0.00

.00

1.35

2.70 4.05 5.40 6.75 8.10 9.45

10.80

-0.06

-0.11

-0.17

-0.22 -

e

OESXU1-P4150-EURO STOXX 50

3.78

2.83

—~ 094

— 0.00

.00

2.28

4.55 6.83 9.10 11.38 13.65 15.93

18.20

-0.94

-1.89

-2.83

-3.78 -

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
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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 3,286 0 3,286| &L
A *t5H |24 611 5,987 -5,376| &Ly
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
3,286.00
2,464.50
1,643.00
— 821.50
o2
;—r' 0.00 T T T J T T T 1
6r 0.00 102.69 205.38 308.06 410.75 513.44 616.13 718.81 821.50
<‘IJ -821.50
-1,643.00
-2,464.50
-3,286.00 -
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= 263

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -263 -263 -263 -263 -263 -263 -263
-5.33% -175 -175 -175 -175 -175 -175 -175
-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% 175 175 175 175 175 175 175
8.00% 263 263 263 263 263 263 263
KR4201RA4276 2021-10 2427.5 260

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 76 74 72 69 65 61 56
-5.33% 72 68 63 58 51 44 37
-2.67% 60 53 45 36 27 17 7
0% 34 23 12 0 -12 -24 -37
2.67% -13 27 -40 -54 -68 -82 -95
5.33% -86 -100 -114 -128 -142 -156 -170
8.00% -184 -196 -208 -221 -234 -247 -260
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 3 3 3 3
-5.33% 4 3 3 3 3 2 2
-2.67% 3 3 2 2 1 1 0
0% 2 1 1 0 -1 -1 -2
2.67% -1 -1 -2 -3 -4 -4 -5
5.33% -4 -5 -6 -7 -8 -8 -9
8.00% -10 -10 -11 -12 -13 -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 3 4 4
-2.67% 1 1 1 1 1 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 31

7| Z=Rpetel




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 30 31 31 31
-5.33% 17 17 18 18 18 19 19
-2.67% 6 6 7 7 8 9 9

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

2.67% -6 -5 -5 -4 -4 -3 -2
5.33% -7 -7 -6 -6 -6 -5 -5
8.00% -7 -7 -7 -7 -7 -6 -6

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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A OFEKRX300Q1 Sl A B (3= A

2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| M2
2,156.44
1,617.33
1,078.22
— 539.11
3]
;":_r, 0.00
SI' 0.00 102.69 205.38 308.06 410.75 513.44 616.13 718.81 821.50
«J -539.11
-1,078.22
-1,617.33
-2,156.44
74
A LE| Y &R ZHF(Z|C &AL ZH) =Ll )
KR4101RC0000 2021-12 LA L200K| =M= 173
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -173 -173 -173 -173 -173 -173 -173
-5.33% -115 -115 -115 -115 -115 -115 -115
-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% 115 115 115 115 115 115 115
8.00% 173 173 173 173 173 173 173
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~ -1
A0EH EHVN30AH A (FA 28
1. A=
Mt e e B 0 0 0
M S S 0 0 0¥l
A e = A 1,145 0 1,145
A S5 |2 1,728 0 1,728| & Q|
2. M7|A|-He| &l x
VNCV1-VN30 Index Future Oct21
1,144.76
858.57
572.38
—~  286.19
&l
ir_ 0.00
Or 0.00 360.15 720.30 1,080.45 1,440.60 1,800.75 2,160.90 2,521.05 2,881.20
4“ -286.19
-572.38
-858.57
-1,144.76
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 138
VNCV1 VN30 Index Future Oct21 92
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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of| L X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=ES

=

A

420.44

315.33

210.22

105.11

0.00

-105.11

-210.22

-315.33

-420.44

434.47

325.86

217.24

108.62

0.00

-108.62

-217.24

-325.86

-434.47

CLX1-WTI CRUDE FUTURE Nov21

18.09 36.19 54.28 72.37 90.46 108.56 126.65

.00 144.74
714
COF2-BRENT CRUDE FUTR Nov21
.00 18.56 37.12 55.67 74.23 92.79 111.35 129.90 148.46




HOX1-NY Harb ULSD Fut Nov21

80.84

53.90

—~  26.95

T 000

%r 0.00 0.55 1.11 1.66 221 2.76 3.32 3.87 4.42
J

-26.95

-53.90

-80.84

-107.79

712

KR4175RA0003-2021-10 M E

[~

485.14

o~

323.43

—~ 161.71

~. —

T 000

.00 294.03 588.05 882.08 1,176.1 1,470.13 1,764.15 2,058.18 2,352.20

M -161.71
-323.43

-485.14

N

o~

-646.86

814.68

611.01

407.34

— 203.67

T 000

-203.67

-407.34

-611.01

-814.68

72

NGX21-NATURAL GAS FUTR Nov21

2|r 0.00 1.35 2.69 4.04 5.38 6.73 8.07 9.42 10.76
J




QSX1-Low Su Gasoil G Nov21

109.30
72.86
— 36.43
2
E’ 0.00 T T T J T T T 1
Or 0.00 156.75 313.50 470.25 627.00 783.75 940.50 1,097.25 1,254.00
4“ -36.43
-72.86
-109.30
-145.73 -
74
XBX1-GASOLINE RBOB FUT Nov21
207.51
155.63
103.75
— 51.88
&l
?E 0.00 T T T ? T T T )
Or 0.00 0.53 1.07 1.60 2.13 2.66 3.20 3.73 4.26
(-IJ -51.88
-103.75
-155.63
-207.51 -~
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 65
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
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A

303.36

227.52

151.68

75.84

0.00

-75.84

-151.68

-227.52

-303.36

155.56

116.67

77.78

38.89

0.00

-38.89

-77.78

-116.67

-155.56

BOZ1-SOYBEAN OIL FUTR Dec21

14.21 28.42 56.84 71.05 85.26 99.47

.00 42.63 113.68
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.13 46.26 69.38 92.51 115.64 138.77 161.89 185.02




CZ1-CORN FUTURE Dec21

345.68 //

230.45 /
— 115.23
ol
=
g, 0.00 . . . . . . \
Or 0.00 132.38 264.75 397.13 529.50 661.88 794.25 926.63 1,059.00
'('IJ -115.23 /

-230.45 /

-345.68

-460.90

74
KCZ1-COFFEE 'C' FUTURE Dec21

327.73 /

245.80 /

163.86 /
— 81.93
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 47.04 94.08 141.11 188.15 235.19 282.23 329.26 376.30
'(‘IJ -81.93 /

-163.86 /

-245.80

-327.73

74
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588.05

441.04 \

294.03 \
= 147.01
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 294.03 588.05 882.08 1,176.1 1,470.13 1,764.15 2,058.18 2,352.20
| 147.01 \

-294.03 \

-441.04 \

-588.05




KWZ1-KC HRW WHEAT FUT Dec21

40.26

688.20

125.49 //
83.66 /
— 4183
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 180.13 360.25 540.38 720.50 900.63 1,080.75 1,260.88  1,441.00
'('IJ -41.83 /
-83.66 /
-125.49
-167.31
7
SBH2-Sugar #11 (WORLD) Mar22
290.31 /
217.73 /
145.16 /
—~ 7258
ol
=|
I 000 . . . . i i ]
ol 0.00 5.03 10.07 15.10 20.13 25.16 30.20 35.23
| 7258 /
-145.16 /
-217.73
-290.31
o
SMZ1-SOYBEAN MEAL FUTR Dec21
229.19 /
171.89 /
114.60 /
—~ 57.30
=
T 000 ; ; ; ; ; ; \
ol 0.00 86.03 172.05 258.08 344.10 430.13 516.15 602.18
'('“ -57.30 /
-114.60 /
-171.89
-229.19




432.56

324.42

216.28

—~ 108.14

T 000

-108.14

-216.28

-324.42

-432.56

248.27

186.20

124.13

—~ 62.07

— 0.00

-62.07

-124.13

-186.20

-248.27

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

324.00

648.00 972.00 1,296.00 1,620.00 1,944.00

2,268.00

2,592.00

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

178.25

356.50 534.75 713.00 891.25 1,069.50

1,247.75

1,426.00

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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