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SAIY  2021-09-30
712 2021-09-29

EHASAUHER (XA -THEH)
A a3

603.15

452.36

301.57

150.79

0.00

-150.79

-301.57

-452.36

-603.15

219.02

146.02

73.01

0.00

-73.01

-146.02

-219.02

-292.03

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.37 28.73 43.10 57.46 71.83 86.19 100.56

.00 114.92
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 25.01 50.02 75.02 100.03 125.04 150.05 175.05 200.06




CZ1-CORN FUTURE Dec21

838.50

628.87

419.25

209.62

e |

0.00

0.00

133.13 266.25 399.38 532.50 665.63 798.75 931.88 1,065.00

-209.62

/

-419.25

/

-628.87

-838.50

712

KCZ1-COFFEE 'C' FUTURE Dec21

608.66

456.49

304.33

152.16

/ —

0.00

.00

49.65 99.30 148.95 198.60 248.25 297.90 347.55 397.20

-152.16

/

-304.33

/

-456.49

-608.66

133.20

88.80

44.40

0.00

-44.40

-88.80

-133.20

-177.60

72

KR4175RA0003-2021-10 &M S

~.

o~

~.

.00

296.00 592.00 888.00 1,184.0 1,480.00 1,776.00 2,072.00 2,368.00
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A

KWZ1-KC HRW WHEAT FUT Dec21

39.68

679.00

287.86 /
215.89 /
143.93 /
71.96 /
0.00 T T T T T T 1
0.00 176.25 352.50 528.75 705.00 881.25 1,057.50 1,233.75 1,410.00
-71.96 /
-143.93 /
-215.89
-287.86
77
SBH2-Sugar #11 (WORLD) Mar22
546.24 /
409.68 /
273.12 /
136.56 /
0.00 T T T T T T ,
0.00 4.96 9.92 14%84 24.80 29.76 34.72
-136.56 /
-273.12 /
-409.68
-546.24
77
SMZ1-SOYBEAN MEAL FUTR Dec21
297.00 /
198.00 /
99.00 /
0-00 T T T T T T 1
0.00 84.88 169.75 254.63 339.50 424.38 509.25 594.13
-99.00 /
-198.00 /
-297.00
-396.01




SX1-SOYBEAN FUTURE Nov21

819.29
614.47 /
409.65 /

204.82 /

0.00 : : : / : : ‘
0.00 319.25 638.50 95%7.00 1,596.25 191550  2,234.75  2,554.00
-204.82

-409.65 /

-614.47 /

-819.29

e

WZ1-WHEAT FUTURE(CBT) Dec21

339.94 /

226.63 /

113.31 /

0.00 T T T T T T )
0.00 176.63 353.25 529.88 706.50 883.13 1,059.75 1,236.38 1,413.00

-113.31 /

-226.63 /

-339.94

-453.26
714
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KR4101RC0000-2021-12 A A 1| 200X| =M E

498.94
374.20
249.47
— 12473
ol
EE 0.00
ol 0.00 99.79 199.58 299.36 399.15 498.94 598.73 698.51 798.30
<‘IJ -124.73
-249.47
-374.20
-498.94
717
3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101RC0000 2021-12 ZAL200K| =M 40
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40 -40 -40 -40 -40 -40 -40
-5.33% =27 =27 =27 =27 =27 =27 =27
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 27 27 27 27 27 27 27
8.00% 40 40 40 40 40 40 40
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VGZ1-EURO STOXX 50 Dec21

419.41

279.60

—~ 139.80

— 0.00
ol 0.00 1,011.38 2,022.75 3,034.13 4,045.50 5,056.88 6,068.25 7,079.63 8,091.00

-139.80

-279.60

-419.41

-559.21

712

3. AlL2I2 £ EHEAIA Mol AT ) (EFSl:are)
VGZ1 EURO STOXX 50 Dec21

4, TPHMZEO| X &AM ITH(VaR : 99%MEIFF,10€7|F) (THR|: TR
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HCV1-HSCEI Futures Oct21

992.71

744.53

496.35

—~ 248.18

— 0.00
ol 0.00 2,179.00 4,358.00 6,537.00 8,716.00 10,895.00 13,074.00 15,253.00 17,432.00

-248.18

-496.35

-744.53

-992.71

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCV1 HSCEI Futures Oct21 9
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HHEER (FAEE-THY)
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

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 3,213

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 824 817 806 789 766 739 706
-5.33% 792 766 732 691 643 590 532
-2.67% 662 599 530 456 377 294 209
0% 304 204 103 0 -104 -208 -313
2.67% -406 -515 -624 -734 -843 -953 -1,063
5.33% -1,482 -1,567 -1,656 -1,748 -1,843 -1,941 -2,040
8.00% -2,827 -2,874 -2,930 -2,993 -3,061 -3,135 -3,213
KR4301RA4051 2021-10 Z£405 495

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -492 -492 -492 -493 -493 -494 -495
-5.33% -306 -307 -308 -310 -312 -314 -317
-2.67% -126 -130 -134 -139 -144 -150 -156
0% 25 17 8 0 -8 -17 -25
2.67% 115 107 99 91 82 74 65
5.33% 149 145 140 135 130 124 118
8.00% 156 155 153 151 149 146 143
KR4301RA4077 2021-10 £407.5 1,090

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,086 -1,086 -1,086 -1,087 -1,087 -1,088 -1,090
-5.33% -687 -688 -689 -692 -695 -699 -704
-2.67% -296 -302 -309 -317 -327 -337 -348
0% 48 33 17 0 -17 -34 -52
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OESXV1-C4125-EURO STOXX 50

17.84

13.38

8.92

—~ 446

— 0.00 T T T ; T T
ol 0.00 9.50 19.00 28.50 38.00 47.50 57.00 66.50 76.00

-4.46

-8.92

-13.38

-17.84
712

OESXV1-C4150-EURO STOXX 50

4.16

3.12

2.08

—~ 104

— 0.00 T T T '
ol 0.00 6.85 13.70 20.55 27.40 34.25 41.10 47.95 54.80

U 1o

-2.08

-3.12

-4.16



48.40

36.30

24.20

—~ 1210

T o000

-12.10

-24.20

-36.30

-48.40

17.85

13.38

8.92

— 446

— 0.00

-4.46

-8.92

-13.38

-17.85

OESXV1-P4125-EURO STOXX 50

.00 25.78 51.55 77.33 103.10 128.88

206.20

0.00 29.38 58.75 88.13 117.50 146.88

E

OESXV1-P4150-EURO STOXX 50

235.00

3. MLIE| 28 £YFZHFE L0 ESH)

260105SQPX SG EURO Covered CALL STRATEGY
OESXV1-C41EURO STOXX 50
OESXV1-C41EURO STOXX 50
OESXV1-P41 EURO STOXX 50
OESXV1-P41 EURO STOXX 50
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FI:I
£
1E
1S
o



SAY  2021-09-30
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2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT 27t5dH  |SM 0 0 0=
A = A 3,193 0 3,193 | &FLY
A e e B = | 611 5,666 -5,056 | &Ly
TEZ|A| el &=
KR4101RC0000-2021-12 A A 1| 200X| =M E
2,394.90
1,596.60
— 798.30
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 99.79 199.58 299.36 399.15 498.94 598.73 698.51 798.30
4“ -798.30
-1,596.60
-2,394.90
-3,193.20 -
74
KR4201RA4276-2021-10 2427.5
5,343.75
4,007.81
2,671.88
— 1,335.94
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00
< -1,335.94
-2,671.88
-4,007.81
-5,343.75
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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
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H Ch
KR4101RC0000 2021-12 [ALR00K| =M= 256

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -256 -256 -256 -256 -256 -256 -256
-5.33% -171 -171 -171 -171 -171 -171 -171
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0
2.67% 85 85 85 85 85 85 85
5.33% 171 171 171 171 171 171 171
8.00% 256 256 256 256 256 256 256
KR4201RA4276 2021-10 2427.5 162

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 16 16 15 14
-5.33% 16 16 16 15 14 12 11
-2.67% 15 14 13 11 8 5 2
0% 11 8 4 0 -5 -10 -16
2.67% -3 -10 -16 -24 -31 -39 -47
5.33% -39 -48 -57 -67 -76 -86 -95
8.00% -103 -113 -123 -133 -142 -152 -162
KR4201RA4300 2021-10 2430 9

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

E A e

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 4 4 4 4 4 4 5
-2.67% 2 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301RA4077 2021-10 3407.5 36

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 36 36 36 36 36 36 36
-5.33% 23 23 23 23 23 23 23
-2.67% 10 10 10 11 11 11 12

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

2.67% -9 -9 -8 -7 -7 -6 -5
5.33% -12 -12 -12 -11 -11 -10 -10
8.00% -13 -13 -13 -13 -13 -12 -12

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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SAY  2021-09-30

712 2021-09-29
ADOIEKRX300Q1 Sl A o (F AT )

1. A=A

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

1,571.65
1,047.77
— 523.88
ol
EE 0.00
ol 0.00 99.79 199.58 299.36 399.15 498.94 598.73 698.51 798.30
<‘IJ -523.88
-1,047.77
-1,571.65
-2,095.54
71
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101RC0000 2021-12 ZAL200K| =M 168
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -168 -168 -168 -168 -168 -168 -168
-5.33% -112 -112 -112 -112 -112 -112 -112
-2.67% -56 -56 -56 -56 -56 -56 -56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 112 112 112 112 112 112 112
8.00% 168 168 168 168 168 168 168
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SAY  2021-09-30
712 2021-09-29

Mt F75H (M= 0 0 0
AT FEH  |ag 0 0 0&e
A {7tsd  |M= 1,156 0 1,156
A 27t5dH &g 1,724 0 1,724 % Q)|
TEZ|A| el &=
VNCV1-VN30 Index Future Oct21
1,155.72
866.79
577.86
— 288.93
3
f_r_ 0.00
Or 0.00 363.60 727.20 1,090.80 1,454.40 1,818.00 2,181.60 2,545.20 2,908.80
4“ -288.93
-577.86
-866.79
-1,155.72
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, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (GE R



SAY  2021-09-30
712 2021-09-29
>
SOL S HEIAH|EHMES/PEH
1. A=A
2. TN He| &=
MOZ21-ECX EMISSION Dec21
7,053.17
4,702.11
— 2,351.06
&
f_r_ 0.00
Or 0.00 15.48 30.96 46.44 61.92 77.40 92.88 108.36 123.84
<'IJ -2,351.06
-4,702.11
-7,053.17
-9,404.22
74
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
MOZ21 ECX EMISSION Dec21 752
4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (THl-E TR
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

CLX1-WTI CRUDE FUTURE Nov21

437.82

328.37

218.91

—~ 109.46

— 0.00 T T 7 T
ol 0.00 18.82 37.65 56.47 75.29 94.11 112.94 131.76 150.58

-109.46

-218.91

-328.37

-437.82 -
717

COF2-BRENT CRUDE FUTR Nov21

454.10

340.57

227.05

—~ 113.52

— 0.00 T T f T
ol 0.00 19.39 38.77 58.16 77.54 96.93 116.31 135.70 155.08

<A

-113.52

-227.05

-340.57

-454.10 -



HOX1-NY Harb ULSD Fut Nov21

83.73

55.82

27.91

0.00

0.00

-27.91

-55.82

-83.73

-111.64

712

KR4175RA0003-2021-10 &M S

651.20

488.40

325.60

162.80

0.00

-162.80

-325.60

-488.40

-651.20

823.65

617.74

411.82

205.91

0.00

~. —

.00

296.00 592.00 888.00 1,184.0 1,480.00 1,776.00 2,072.00 2,368.00

N

o~

72

NGX21-NATURAL GAS FUTR Nov21

0.00

-205.91

-411.82

-617.74

-823.65

1.47 2.94 4.41 5.88 7.35 8.82 10.29 11.76




QSX1-Low Su Gasoil G Nov21

115.85
77.23
— 38.62
&
E’ 0-00 T T T J T T T 1
Or 0.00 165.94 331.88 497.81 663.75 829.69 995.63 1,161.56 1,327.50
ﬂj -38.62
-77.23
-115.85
-154.47 -
74
XBX1-GASOLINE RBOB FUT Nov21
209.57
157.18
104.79
— 52.39
3
}r_ 0.00 T T T ? T T T )
Or 0.00 0.54 1.08 1.61 2.15 2.69 3.23 3.76 4.30
4“ -52.39
-104.79
-157.18
-209.57 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLX1 WTI CRUDE FUTURE Nov21 35
COF2 BRENT CRUDE FUTR Nov21 36
HOX1 NY Harb ULSD Fut Nov21 9
KR4175RA0C2021-10 HHME 52
NGX21 NATURAL GAS FUTR Nov21 66
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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SAIY  2021-09-30

712 2021-09-29
Oag|EANAHA S| A (X H-THEH)

A a3

306.72

230.04

153.36

76.68

0.00

-76.68

-153.36

-230.04

-306.72

168.95

126.71

84.48

42.24

0.00

-42.24

-84.48

-126.71

-168.95

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.37 28.73 57.46 71.83 86.19

.00 43.10 100.56 114.92
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 25.01 50.02 75.02 100.03 125.04 150.05 175.05 200.06




CZ1-CORN FUTURE Dec21

463.44 /

347.58 /

231.72 /
— 115.86
ol
=
g, 0.00 . . . . . . \
Or 0.00 133.13 266.25 399.38 532.50 665.63 798.75 931.88 1,065.00
(‘IJ -115.86 /

-231.72 /

-347.58

-463.44

74
KCZ1-COFFEE 'C' FUTURE Dec21

346.26 /

259.69 /

173.13 /
— 86.56
ol
=
o 0.00 ; ; ; ; ; ; ]
Or 0.00 49.65 99.30 148.95 198.60 248.25 297.90 347.55 397.20
(‘IJ -86.56 /

-173.13 /

-259.69

-346.26

74
KR4175RA0003-2021-10 &M S

592.00

444.00 \

296.00 \
= 148.00
=l
=
f_. 0.00 . . . . ; ; ,
Or 0.00 296.00 592.00 888.00 1,184.0 1,480.00 1,776.00 2,072.00 2,368.00
(‘IJ -148.00 \

-296.00 \

-444.00 \

-592.00



KWZ1-KC HRW WHEAT FUT Dec21

122.73

92.05

61.37

30.68

0.00

-30.68

-61.37

-92.05

-122.73

286.13

214.60

143.06

71.53

0.00

-71.53

-143.06

-214.60

-286.13

225.76

169.32

112.88

56.44

0.00

-56.44

-112.88

-169.32

-225.76

/

1

.00

T T

176.25 352.50

528.75 705.00

1,057.50

T

1,233.75

1,410.00

881.25

/

712

SBH2-Sugar #11 (WORLD) Mar22

/

T T

.00 4.96 9.92

14.88 19.84 24.80

29.76

T

34.72

T 1

39.68

/

/

72

SMZ1-SOYBEAN MEAL FUTR Dec21

/

T T

.00 84.88 169.75

254.63 339.50 424.38

509.25

T

594.13

T 1

679.00




425.62

319.22

212.81

—~ 106.41

T 000

-106.41

-212.81

-319.22

-425.62

24591

184.43

122.96

—~ 6148

— 0.00

-61.48

-122.96

-184.43

-245.91

3. AlLtE|E &9

ol 0.00

SX1-SOYBEAN FUTURE Nov21

319.25

638.50 957.75 1,277.00 1,596.25 1,915.50

2,234.75

2,554.00

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

176.63

353.25 529.88 706.50 883.13 1,059.75

1,236.38

1,413.00

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




ol

287



