U7|AHe| &

A

SAIY  2021-09-27
712 2021-09-24

EHASAUHER (XA -THEH)
A a3

448.96

299.31

149.65

0.00

-149.65

-299.31

-448.96

-598.62

202.27

134.85

67.42

0.00

-67.42

-134.85

-202.27

-269.70

o

=ES

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.26 28.51 57.02 71.28 85.53

99.79

.00 42.77 114.04
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.12 46.23 69.35 92.46 115.58 138.69 161.81 184.92




CZ1-CORN FUTURE Dec21

833.49

625.12

416.75

208.37

e _

0.00

0.00

13231 264.63 396.94 529.25 661.56 793.88 926.19 1,058.50

-208.37

/

-416.75

/

-625.12

-833.49

712

KCZ1-COFFEE 'C' FUTURE Dec21

583.85

437.89

291.93

145.96

/ —

0.00

.00

47.65 95.30 142.95 190.60 238.25 285.90 333.55 381.20

-145.96

/

-291.93

/

-437.89

-583.85

132.53

88.35

44.18

0.00

-44.18

-88.35

-132.53

-176.70

72

KR4175RA0003-2021-10 &M S

~.

o~

~.

.00

294.50 589.00 883.50 1,178.0 1,472.50 1,767.00 2,061.50 2,356.00




KWZ1-KC HRW WHEAT FUT Dec21

680.20

220.55 //

147.03 /
— 7352
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 180.00 360.00 540.00 720.00 900.00 1,080.00  1,260.00  1,440.00
'('IJ -73.52 /

-147.03 /

-220.55

-294.07

7
SBH2-Sugar #11 (WORLD) Mar22

558.67 /

419.01 /

279.34 /
— 139.67
ol
=|
I 000 . . . . i i ]
ol 0.00 5.07 10.15 15.22 20.29 25.36 30.44 35.51 40.58
'(‘IJ -139.67 /

-279.34 /

-419.01

-558.67

o
SMZ1-SOYBEAN MEAL FUTR Dec21

297.59 //

198.39 /
— 99.20
=
T 000 ; ; ; ; ; ; \
ol 0.00 85.03 170.05 255.08 340.10 425.13 510.15 595.18
'('“ -99.20 /

-198.39 /

-297.59

-396.78



SX1-SOYBEAN FUTURE Nov21

824.10 /
618.07 /
412.05 /
— 206.02
g /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 321.06 642.13 96%4.25 1,605.31  1,926.38  2,247.44  2,568.50
'('IJ -206.02 /
-412.05 /
-618.07
-824.10
7+
WZ1-WHEAT FUTURE(CBT) Dec21
345.46 //
230.30 /
. 115.15
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘
ol 0.00 179.44 358.88 53%.75 897.19 1,076.63  1,256.06  1,435.50
(‘IJ -115.15 /
-230.30 /
-345.46
-460.61
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



2021-09-27
2021-09-24

2. TN &=
KR4101RC0000-2021-12 A A I|200X| =M E
511.56
383.67
255.78
— 127.89
=
ir, 0.00
Or 0.00 102.31 204.63 306.94 409.25 511.56 613.88 716.19 818.50
<‘IJ -127.89
-255.78
-383.67
-511.56
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
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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2. WI|MHEe &

=ES

=

VGZ1-EURO STOXX 50 Dec21

576.93

432.70

288.47

—~ 14423

— 0.00
ol 0.00 1,043.50 2,087.00 3,130.50 4,174.00 5,217.50 6,261.00 7,304.50 8,348.00

-144.23

-288.47

-432.70

-576.93

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21 6

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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o

2. WI|MHEe &

=ES

=

HCU1-HSCEI Futures Sep21

982.01

736.51

491.01

—~ 245.50

— 0.00
ol 0.00 2,185.75 4,371.50 6,557.25 8,743.00 10,928.75 13,114.50 15,300.25 17,486.00

-245.50

-491.01

-736.51

-982.01

717

3. AILIZI R £ TRHE(H & Ao 42 ol) (SH1: et 2l)
HCU1 HSCEI Futures Sep21

4. IHPAMEQ| XL &0 H4ZH(VaR : 99%HE|+F,10¥7|F) (EH- =4 DER)



2021-09-27
2 2021-09-24

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

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 3,795

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,641 1,602 1,554 1,498 1,434 1,364 1,289
-5.33% 1,477 1,399 1,313 1,222 1,126 1,026 924
-2.67% 1,091 974 856 737 616 495 372
0% 385 257 128 0 -128 -257 -386
2.67% -657 -765 -877 -992 -1,110 -1,229 -1,349
5.33% -1,967 -2,038 -2,118 -2,205 -2,298 -2,395 -2,497
8.00% -3,440 -3,478 -3,525 -3,581 -3,646 -3,717 -3,795
KR4301RA4051 2021-10 Z£405 428

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -418 -419 -420 -421 -423 -425 -428
-5.33% -233 -236 -240 -245 -250 -255 -261
-2.67% -74 -82 -90 -98 -107 -115 -124
0% 26 17 9 0 -9 -18 -27
2.67% 65 61 55 50 44 37 31
5.33% 73 72 71 68 66 62 59
8.00% 75 74 74 73 73 71 70
KR4301RA4077 2021-10 %407.5 966

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -950 -951 -952 -954 -957 -961 -966
-5.33% -548 -553 -560 -568 -577 -587 -598
-2.67% -188 -204 -219 -236 -253 -270 -287
0% 59 39 20 0 -20 -39 -59




2.67% 167 156 143 129 114 99 83
5.33% 195 192 187 181 173 165 155
8.00% 199 199 198 196 193 190 185

4. TH4YE2| ZtHE oY T H(VaR : 9% UE[+F,10U7|F) (Thel: 4 Tha)




= 2021-09-27
= 2021-09-24

A

A7 5 |29 o[zl
A7 e ER JER
=7 Y 11 1132
=7 5d |2 0 95 05 B}
BN O] £YRE
OESXV1-C4125-EURO STOXX 50
51.29
38.47
25.65
12.82
0.00 T T T ; T T T )
0.00 27.33 54.65 81.98 109.30 136.63 163.95 191.28 218.60
-12.82
-25.65
-38.47
-51.29
73
OESXV1-C4150-EURO STOXX 50
13.79
10.34
6.89
3.45
0.00 T T T T T T T 1
0.00 22.70 45.40 68.10 90.80 113.50 136.20 158.90 181.60
-3.45
-6.89
-10.34
-13.79



OESXV1-P4125-EURO STOXX 50

21.59

16.19

10.79

—~ 540

T o000

-5.40

-10.79

-16.19

-21.59

.00

11.50

23.00 34.50 46.00 57.50 69.00 80.50

92.00

7124

OESXV1-P4150-EURO STOXX 50

7.97

5.98

3.99

.00

13.13

39.38 91.88

26.25 52.50 65.63 78.75

105.00

-3.99

-5.98

-7.97 -

3. ALIE| E P THSE HEH0E=H)

260105SQPX SG EURO Covered CALL STRATEGY
OESXV1-C41EURO STOXX 50
OESXV1-C41EURO STOXX 50

OESXV1-P41 EURO STOXX 50

OESXV1-P41 EURO STOXX 50

o 42U (VaR : 99% M E|+=F,10Y7|F)

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

MR {ItEd  |ME 0 0 0 S
AT 27t5dH  |SM 0 0 O|ZHLH
A {7tsd  |M=E 3,274 0 3,274 | & LY
A 27t5H  |SM 611 5,666 -5,056 | &Ly
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
3,274.00
2,455.50
1,637.00
— 818.50
o2
ir' 0.00 T T T J T T T 1
EI' 0.00 102.31 204.63 306.94 409.25 511.56 613.88 716.19 818.50
<'IJ -818.50
-1,637.00
-2,455.50
-3,274.00 -
74
KR4201RA4276-2021-10 2427.5
5,343.75
4,007.81
2,671.88
— 1,335.94
7
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
4“ -1,335.94
-2,671.88
-4,007.81
-5,343.75



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 2427.5 232

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 52 51 50 49 47 45 42
-5.33% 50 48 46 42 39 34 29
-2.67% 44 39 34 28 21 14 7
0% 25 17 9 0 -9 -19 -29
2.67% -13 24 -35 -46 -57 -68 -80
5.33% -79 -90 -102 -113 -125 -136 -148
8.00% -171 -181 -191 -201 =211 -222 -232
KR4201RA4300 2021-10 2430 13

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 2 2 2
-5.33% 3 3 2 2 2 2 1
-2.67% 2 2 2 1 1 1 0
0% 1 1 1 0 -1 -1 -2
2.67% -1 -1 -2 -3 -3 -4 -4
5.33% -4 -5 -6 -6 -7 -8 -8
8.00% 9 -10 -1 -11 -12 -13 -13
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% 32 32 32 32 32 32 32
-5.33% 18 18 19 19 19 20 20
-2.67% 6 7 7 8 8 9 10

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

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

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 )

.I

KR4101RC0000-2021-12 A A I|200X| =M E
2,148.56
1,611.42
1,074.28
— 537.14
3]
;":_r, 0.00
SI' 0.00 102.31 204.63 306.94 409.25 511.56 613.88 716.19 818.50
«J -537.14
-1,074.28
-1,611.42
-2,148.56
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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SAY  2021-09-27
712 2021-09-24

Mt F75H (M= 0 0 0
AT 7t5dH &g 0 0 0|&e
A {7tsd  |M=E 1,152 0 1,152
= 2Itsd A 1,724 0 1,724 % Q)|
2. M7|A|-He| &l x
VNCV1-VN30 Index Future Oct21
1,152.23
864.17
576.11
— 288.06
ol
=|
f_r_ 0.00
Or 0.00 362.50 725.00 1,087.50 1,450.00 1,812.50 2,175.00 2,537.50 2,900.00
‘HJ -288.06
-576.11
-864.17
-1,152.23
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (GE R L))
2.5504E+11 VN30TR Index(EUR) 138
VNCV1 VN30 Index Future Oct21 92
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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A
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712 2021-09-24

of| L XA SR A B (K H-THYH)
A a3

425.94

319.45

212.97

106.48

0.00

-106.48

-212.97

-319.45

-425.94

331.91

221.27

110.64

0.00

-110.64

-221.27

-331.91

-442.55

19

F=

CLX1-WTI CRUDE FUTURE Nov21

18.33 36.65 54.98 73.30 91.63 109.95 128.28

.00 146.60
717
COF2-BRENT CRUDE FUTR Nov21
.00 18.90 37.80 56.70 75.60 94.50 113.40 132.30 151.20




HOX1-NY Harb ULSD Fut Nov21

712

KR4175RA0003-2021-10 M E

~. —

294.50 589.00 883.50 1,178.0 1,472.50 1,767.00 2,061.50 2,356.00

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

109.65
82.23
54.82

— 2741

ol

=

L o000

ol 0.00

M -27.41
-54.82
-82.23

-109.65
647.90
485.93
323.95

~ 16198

od

=

T 000

ol 0.00

<M -161.98
-323.95
-485.93
-647.90
763.07
572.30
381.54

— 190.77

ol

=

T 000

ol 0.00

@ -190.77
-381.54
-572.30
-763.07




QSX1-Low Su Gasoil G Nov21

150.27
112.70
75.13
— 37.57
2
E’ 0.00 T T T J T T T 1
Or 0.00 161.56 323.13 484.69 646.25 807.81 969.38 1,130.94 1,292.50
4“ -37.57
-75.13
-112.70
-150.27 -
74
XBX1-GASOLINE RBOB FUT Nov21
155.57
103.72
— 51.86
&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 -51.86
-103.72
-155.57
-207.43 -~
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 61
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)



= 2021-09-27
= 2021-09-24

oj12[Z2N U AZ AR (XA -THEH)

U7|AHe| &

A

228.26

152.17

76.09

0.00

-76.09

-152.17

-228.26

-304.34

116.61

77.74

38.87

0.00

-38.87

-77.74

-116.61

-155.48

LS
BOZ1-SOYBEAN OIL FUTR Dec21
.00 14.26 28.51 42.77 57.02 71.28 85.53 99.79 114.04
73
CTZ1-COTTON NO.2 FUTR Dec21
.00 23.12 46.23 69.35 92.46 115.58 138.69 161.81 184.92




CZ1-CORN FUTURE Dec21

345.49 //

230.33 /
—~ 115.16
ol
=
g, 0.00 . . . . . . \
Or 0.00 132.31 264.63 396.94 529.25 661.56 793.88 926.19 1,058.50
(‘“ -115.16 /

-230.33 /

-345.49

-460.65

74
KCZ1-COFFEE 'C' FUTURE Dec21

332.05 /

249.04 /

166.03 /
— 83.01
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 47.65 95.30 142.95 190.60 238.25 285.90 333.55 381.20
'(‘IJ -83.01 /

-166.03 /

-249.04

-332.05

74
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589.00

441.75 \

294.50 \
= 147.25
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 294.50 589.00 883.50 1,178.0 1,472.50 1,767.00 2,061.50 2,356.00
(‘IJ -147.25 \

-294.50 \

-441.75 \

-589.00




KWZ1-KC HRW WHEAT FUT Dec21

40.58

680.20

125.40 /
83.60 /
41.80 /
0-00 T T T T T T 1
0.00 180.00 360.00 540.00 720.00 900.00 1,080.00 1,260.00 1,440.00
-41.80 /
-83.60 /
-125.40
-167.20
742
SBH2-Sugar #11 (WORLD) Mar22
292.64 /
219.48 /
146.32 /
73.16 /
0.00 T T T T T T )
0.00 5.07 10.15 15.22 20.29 25.36 30.44 35.51
-73.16 /
-146.32 /
-219.48
-292.64
742
SMZ1-SOYBEAN MEAL FUTR Dec21
226.33 /
169.75 /
113.17 /
56.58 /
0-00 T T T T T T 1
0.00 85.03 170.05 255.08 340.10 425.13 510.15 595.18
-56.58 /
-113.17 /
-169.75
-226.33




428.37

321.28

214.19

—~ 107.09

T 000

-107.09

-214.19

-321.28

-428.37

187.45

124.97

—~ 6248

— 0.00

-62.48

-124.97

-187.45

-249.94 -

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

321.06

642.13 963.19 1,284.25 1,605.31 1,926.38

2,247.44

2,568.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

179.44

358.88 538.31 717.75 897.19 1,076.63

1,256.06

1,435.50

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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