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544.55

408.41

272.27

136.14

0.00

-136.14

-272.27

-408.41

-544.55

863.45

647.58

431.72

215.86

0.00

-215.86

-431.72

-647.58

-863.45
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BOF2-SOYBEAN OIL FUTR Jan22

14.71 29.41 58.82 73.53 88.23

.00 44.12 102.94 117.64
717
CH2-CORN FUTURE Mar22
.00 146.25 292.50 438.75 585.00 731.25 877.50 1,023.75 1,170.00




CTH2-COTTON NO.2 FUTR Mar22

e _

28.77 57.54 86.31 115.08 143.85 172.62 201.39 230.16
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KCH2-COFFEE 'C' FUTURE Mar22

/ —
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ol 0.00
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295.96

221.97

147.98
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-221.97

-295.96
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73.99

/

T T 1

0.00
0.00

208.88

T T

417.75

626.63 835.50 1,044.38

1,253.25

1,462.13 1,671.00

-73.99

/
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SBH2-Sugar #11 (WORLD) Mar22

498.47

373.85

249.24

124.62

/

T T 1

0.00

0.00

T T

5.00 10.01

15.01 20.01

30.02 35.02 40.02

-124.62

25.01

-249.24

/

-373.85

-498.47

72

SF2-SOYBEAN FUTURE Jan22

664.37

498.28

332.18

166.09

/

T T 1

0.00

.00

T T

311.06 622.13 1,555.31

933.19 ,244.25

1,866.38 2,177.44 2,488.50

-166.09

-332.18

-498.28

-664.37
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— 9514
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L o000
ol 0
A -95.14
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366.85
244.56
— 12228
ol
=
I 000
ol 0
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-244.56
-366.85
-489.13
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SMF2-SOYBEAN MEAL FUTR Jan22
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.00 89.15 178.30 267.45 356.60 445.75 534.90 624.05 713.20

/

/

e

WH2-WHEAT FUTURE(CBT) Mar22
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/ |
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KR4101RC0000-2021-12 A A 1| 200X| =M E

494,13
370.59
247.06
— 123.53
ol
EE 0.00
ol 0.00 98.83 197.65 296.48 395.30 494.13 592.95 691.78 790.60
<‘IJ -123.53
-247.06
-370.59
-494.13
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3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101RC0000 2021-12 ZAL200K| =M 39
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-5.33% -26 -26 -26 -26 -26 -26 -26
-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% 26 26 26 26 26 26 26
8.00% 39 39 39 39 39 39 39
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VGZ1-EURO STOXX 50 Dec21

452.06

301.37

—~ 150.69

— 0.00
ol 0.00 1,091.38 2,182.75 3,274.13 4,365.50 5,456.88 6,548.25 7,639.63 8,731.00

-150.69

-301.37

-452.06

-602.74

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
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HCX1-HSCEI Futures Nov21
770.96
513.97
—~  256.99
ol
=
’Lr_ 0.00
ol 0.00 2,278.25  4,556.50  6,834.75 -9,113.00 11,391.25 13,669.50 15,947.75 18,226.00
H -256.99
-513.97
-770.96
-1,027.95
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KR4201RC3854-2021-12 =385

29,645.00

22,233.75

14,822.50

7,411.25

0.00 T
0.00 96.25

192.50 288.75 385.00 481.25 577.50 673.75

770.00

-7,411.25

-14,822.50

-22,233.75

-29,645.00

717

KR4201RC3870-2021-12 &5387.5

26,640.63

19,980.47

13,320.31

6,660.16

0.00 T
0.00 96.88

193.75 290.63 387.50 484.38 581.25 678.13

775.00

-6,660.16

-13,320.31

-19,980.47

-26,640.63



KR4301RC3853-2021-12 %385

17,325.00
12,993.75
8,662.50
—  4,331.25
ol
?‘ir_ 0.00 : : ; : : : J
ol 0.00 96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00
<M -4,331.25
-8,662.50
-12,993.75
-17,325.00 -
7t
KR4301RC3879-2021-12 3387.5
3,390.63
2,542.97
1,695.31
—  847.66
ol
?—r' 0.00 T T T Y T T T 1
ol 0.00 96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00
<M -847.66
-1,695.31
-2,542.97
-3,390.63 -
7t
3.ALE| Y & A xHE (X[ Mo ASAH) (THl:2 T3
KR4201RC3854 2021-12 2385 2,081
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,105 1,073 1,038 998 956 912 866
-5.33% 955 903 849 793 737 679 621
-2.67% 655 591 527 464 400 336 272
0% 178 120 60 0 -61 -123 -185
2.67% -451 -492 -537 -585 -635 -687 -741
5.33% -1,180 -1,203 -1,231 -1,263 -1,298 -1,338 -1,379
8.00% -1,960 -1,970 -1,984 -2,003 -2,025 -2,052 -2,081
KR4201RC3870 2021-12 23875 1,813

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 898 874 845 814 779 743 704
-5.33% 788 745 700 653 604 555 505
-2.67% 555 499 442 386 329 272 216

0% 166 111 56 0 -56 -113 -169
2.67% -366 -407 -451 -497 -545 -595 -645
5.33% -999 -1,024 -1,052 -1,084 -1,120 -1,158 -1,199
8.00% -1,687 -1,699 -1,714 -1.734 -1,757 -1,783 -1,813

KR4301RC3853 2021-12 X385 933
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -889 -893 -898 -905 -913 -922 -933
-5.33% -452 -466 -481 -498 -515 -533 -551
-2.67% -118 -141 -164 -187 -210 -233 -256

0% 56 38 19 0 -20 -41 -61
2.67% 111 104 95 85 73 60 46
5.33% 121 120 117 114 109 103 96
8.00% 122 122 122 121 119 117 114

KR4301RC3879 2021-12 %387.5 194
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -187 -188 -189 -190 -191 -192 -194
-5.33% -100 -102 -105 -108 -111 -114 -117
-2.67% -29 -33 -38 -42 -46 -51 -55

0% 12 8 4 0 -4 -8 -13
2.67% 27 25 23 21 18 15 12
5.33% 30 30 29 28 27 25 24
8.00% 31 31 30 30 30 29 29
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OESXX1-C4175-EURO STOXX 50

74.54

55.90

37.27

—~ 18.63

— 0.00 T T ;
ol 0.00 49.30 98.60 147.90 197.20 246.50 295.80 345.10

-18.63

-37.27

-55.90

-74.54
7t

OESXX1-C4200-EURO STOXX 50

30.27

22.70

15.14

—_  1.57

— 0.00 T T '
ol 0.00 43.13 86.25 129.38 172.50 215.63 258.75 301.88 345.00

W s

-15.14

-22.70

-30.27



0.50

0.38

0.25

—~ 0.13

— 0.00

-0.13

-0.25

-0.38

-0.50 -

0.20

0.15

0.10

—~ 0.05

— 0.00

-0.05

-0.10

-0.15

-0.20 -

OESXX1-P4175-EURO STOXX 50

.00 0.43 0.85 1.28 1.‘70 2.13 3.40
e
OESXX1-P4200-EURO STOXX 50
.00 0.53 1.05 1.58 Z.iO 2.63 4.20
742
3. AL 20 FEHES AITH2 A0 AZ ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 14
OESXX1-C41 EURO STOXX 50 6
OESXX1-C42 EURO STOXX 50 2
OESXX1-P41 EURO STOXX 50 0.04
OESXX1-P42 EURO STOXX 50 0.02
of A|CHAACI A2 U(VaR : 99%MEILE, 102 7| F) (Ekgl:eHTre))
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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 3,261 0 3,261 | &FLY
A e e B = | 579 5,471 -4,892 | &Ly
TEZ|A| el &=
KR4101RC0000-2021-12 A A 1| 200X| =M E
3,261.23
2,445.92
1,630.61
— 815.31
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 98.83 197.65 296.48 395.30 494.13 592.95 691.78 790.60
4“ -815.31
-1,630.61
-2,445.92
-3,261.23 -
74
KR4201RC4050-2021-12 2405
4,961.25
3,720.94
2,480.63
— 1,240.31
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00
< -1,240.31
-2,480.63
-3,720.94
-4,961.25



509.38

382.03

254.69

127.34

0.00

-127.34

-254.69

-382.03

-509.38

385.00

288.75

192.50

96.25

0.00

-96.25

-192.50

-288.75

-385.00

193.75

14531

96.88

48.44

0.00

-48.44

-96.88

-145.31

-193.75

KR4201RC4076-2021-12 S5407.5

.00

101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00

o~

o~

72

KR4301RC3853-2021-12 385

~

.00

T T T T T T T 1

96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00

72

KR4301RC3879-2021-12 X387.5

~

.00

T T T T T T T 1

96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) CLLSI )]
KR4101RC0000 2021-12 [ALR00K| =M= 260

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -260 -260 -260 -260 -260 -260
-5.33% -174 -174 -174 -174 -174 -174 -174
-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% 174 174 174 174 174 174 174
8.00% 260 260 260 260 260 260 260
KR4201RC4050 2021-12 2405 250

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 70 69 68 66 63 60 56
-5.33% 67 64 60 56 51 46 40
-2.67% 56 50 43 36 28 20 12
0% 28 19 10 0 -10 -20 -30
2.67% -23 -34 -44 -55 -66 -76 -87
5.33% -101 -110 -120 -130 -141 -151 -161
8.00% -201 -208 -216 -224 -232 -241 -250
KR4201RC4076 2021-12 2407.5 24

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 5 5
-5.33% 6 6 5 5 5 4 4
-2.67% 5 5 4 3 3 2 1
0% 3 2 1 0 -1 -2 -3
2.67% -2 -3 -4 -5 -6 -7 -8
5.33% -9 -10 -11 -12 -13 -14 -16
8.00% -19 -20 -21 -21 -22 -23 -24
KR4301RC3853 2021-12 3385 21

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 20 20 21
-5.33% 10 10 11 11 11 12 12
-2.67% 3 3 4 4 5 5 6
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -2 -2 -2 -1 -1
5.33% -3 -3 -3 -3 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -3 -3
KR4301RC3879 2021-12 3£387.5 11

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 11
-5.33% 6 6 6 6 6 6 7
-2.67% 2 2 2 2 3 3 3

0% -1 0 0 0 0 0 1

2.67% -2 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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AOFEKRX300QIEHA B (FA TS

1. A=A

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

1,877.68
1,408.26
938.84
— 469.42
ol
EE 0.00
ol 0.00 98.83 197.65 296.48 395.30 494.13 592.95 691.78 790.60
<‘IJ -469.42
-938.84
-1,408.26
-1,877.68
71
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101RC0000 2021-12 ZAL200K| =M 150
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -150 -150 -150 -150 -150 -150 -150
-5.33% -100 -100 -100 -100 -100 -100 -100
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 100 100 100 100 100 100 100
8.00% 150 150 150 150 150 150 150
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SAY  2021-11-16
2021-11-15

Mt {715 |ME 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 965 0 965
A 27t5dH &g 1,803 0 1,803 | &2
2. M7|A| ™| &l
VNCX1-VN30 Index Future Nov21
724.11
482.74
— 24137
3
f_r_ 0.00
Or 0.00 382.68 765.35 1,148.03 1,530.70 1,913.38 2,296.05 2,678.73 3,061.40
<‘IJ -241.37
-482.74
-724.11
-965.47
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 144
VNCX1 VN30 Index Future Nov21 77
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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<A

-2,077.60

-4,155.20

-6,232.80

-8,310.40 -

-1,809.00

o
=

210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

8,310.40

6,232.80

4,155.20

2,077.60

0.00
0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

717

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

7,236.00

5,427.00

3,618.00

1,809.00

0.00
0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

-3,618.00

-5,427.00

-7,236.00 -



210884211022-IHS Markit Global Carbon Index(TR)

3,124.00
2,343.00
1,562.00
—  781.00
&l
ir’ 0-00 T T T J T T T 1
ol 0.00 0.28 0.55 0.83 1.10 1.38 1.65 1.93 2.20
<d -781.00
-1,562.00
-2,343.00
-3,124.00 -
7t
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 668
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 581
2.1088E+11 IHS Markit Global Carbon Index(TR) 250
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MOZ22-ECX EMISSION Dec22

7,463.47

4,975.65

—~ 2,487.82

a_ 0.00
ol 0.00 15.90 31.79 47.69 63.58 79.48 95.37 111.27 127.16

-2,487.82

-4,975.65

-7,463.47

-9,951.30

71

3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
MOZ22 ECX EMISSION Dec22 796
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oL K| QA SR A B (K AT H)
Ak

o

U7IAHe| &

=S

=

<A

354.64

236.43

118.21

0.00

-118.21

-236.43

-354.64

-472.86

473.50

355.13

236.75

118.38

0.00

-118.38

-236.75

-355.13

-473.50

CLF2-WTI CRUDE FUTURE Jan22

19.92 39.85 79.69 99.61

.00 59.77 119.54 139.46 159.38
717
COH2-BRENT CRUDE FUTR Mar22
.00 20.05 40.10 60.15 80.20 100.25 120.30 140.35 160.40




HOF2-NY Harb ULSD Fut Jan22

89.55

59.70

—~ 2985

o o000

ol 0.00

A -29.85

-59.70

-89.55

-119.40

712

KR4175RC0001-2021-12 E&{ME

530.55

397.91

265.28

—~ 132.64
T o0.00
W 36
-265.28
-397.91

-530.55

695.97
521.98
347.99
— 173.99
T o0.00
-173.99
-347.99
-521.98

-695.97

~. —

.00

294.75 589.50 884.25 1,179.0 1,473.75 1,768.50 2,063.25 2,358.00

N

o~

72

NGF22-NATURAL GAS FUTR Jan22

ol 0.00




QSF2-Low Su Gasoil G Jan22

164.41
123.30
82.20
— 4110
ol
i 0-00 T T T J T T T 1
ol 0.00 173.13 346.25 519.38 692.50 865.63 1,038.75  1,211.88  1,385.00
A -41.10
-82.20
-123.30
-164.41 -
7174
XBF2-GASOLINE RBOB FUT Jan22
169.64
113.09
— 5655
&l
3 o0 : : : ; : : . ‘
ol 0.00 0.57 1.14 1.70 2.27 2.84 3.41 3.97 454
H -56.55
-113.09
-169.64
-226.19 -
71
3. AL £ FEHE @|CHA MO AT o) (EFS):#Dt2))
CLF2 WTI CRUDE FUTURE Jan22 38
COH2 BRENT CRUDE FUTR Mar22 38
HOF2 NY Harb ULSD Fut Jan22 10
KR4175RC002021-12 HeE{M= 42
NGF22 NATURAL GAS FUTR Jan22 56
QSF2 Low Su Gasoil G Jan22 13
XBF2 GASOLINE RBOB FUT Jan22 18
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R

377



U7IAHe| &

<A

SAY  2021-11-16

7= 2021-11-15
Oag|EANAHA S| A (X H-THEH)

A a3

251.33

167.55

83.78

0.00

-83.78

-167.55

-251.33

-335.10

518.07

388.55

259.03

129.52

0.00

-129.52

-259.03

-388.55

-518.07

19

=

BOF2-SOYBEAN OIL FUTR Jan22

14.71 29.41 44.12 58.82 73.53 88.23 102.94

.00 117.64
717
CH2-CORN FUTURE Mar22
.00 146.25 292.50 438.75 585.00 731.25 877.50 1,023.75 1,170.00




CTH2-COTTON NO.2 FUTR Mar22

T T 1

.00 28.77 57.54 86.31 115.08 143.85 172.62 201.39 230.16

/

/

101.91
67.94

— 3397

ol

=|

L o000

ol 0

A -33.97
-67.94
-101.91
-135.89
294.80
196.53

—~ 9827

ol

=|

o o000

ol 0

H -98.27
-196.53
-294.80
-393.06
589.50
442.13
294.75

~ 14738

od

=|

L o000
-147.38
-294.75
-442.13
-589.50

72

KCH2-COFFEE 'C' FUTURE Mar22

.00 55.49 110.98 166.46 221.95 277.44 332.93 388.41 443.90

72

KR4175RC0001-2021-12 H&{ME

T T 1

2|r 0.00 294.75 589.50 884.25 1,179.0 1,473.75 1,768.50 2,063.25 2,358.00
i




KWH2-KC HRW WHEAT FUT Mar22

2,488.50

147.98 /
110.98 /
73.99 /
—  36.99
ol
=|
L o000 ; ; ; ; ; ; \
ol 0.00 208.88 417.75 626.63 835.50 1,044.38  1,253.25 1,462.13 1,671.00
('IJ -36.99 /
-73.99 /
-110.98
-147.98
7
SBH2-Sugar #11 (WORLD) Mar22
216.44 //
144.29 /
— 7215
ol
=|
o o000 . . . . i i ]
ol 0.00 5.00 10.01 15%01 25.01 30.02 35.02 40.02
| 7215 /
-144.29 /
-216.44
-288.59
E:
SF2-SOYBEAN FUTURE Jan22
44291 /
332.18 /
221.45 /
— 11073
=
o 000 ; ; ; ; ; ; \
ol 0.00 311.06 622.13 933.1y¢1'4.25 1,555.31 1,866.38  2,177.44
M 073 /
-221.45 /
-332.18
-442.91



SMF2-SOYBEAN MEAL FUTR Jan22

158.57
105.71
— 52.86
3|
i‘ 0-00 T T T J T T 1
Or 0.00 89.15 178.30 267.45 356.60 445.75 624.05 713.20
4“ -52.86
-105.71
-158.57
-211.43 -
7t4
WH2-WHEAT FUTURE(CBT) Mar22
293.48
220.11
146.74
— 73.37
&
E.:,‘_F_ 0.00 T T T 7 T T )
BF 0.00 207.13 414.25 621.38 828.50 1,035.63 1,449.88 1,657.00
4“ -73.37
-146.74
-220.11
-293.48 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
BOF2 SOYBEAN OIL FUTR Jan22 27
CH2 CORN FUTURE Mar22 41
CTH2 COTTON NO.2 FUTR Mar22 1
KCH?2 COFFEE 'C' FUTURE Mar22 31
KR4175RC002021-12 HEME 47
KWH?2 KC HRW WHEAT FUT Mar22 12
SBH2 Sugar #11 (WORLD) Mar22 23
SF2 SOYBEAN FUTURE Jan22 35
SMF2 SOYBEAN MEAL FUTR Jan22 17
WH?2 WHEAT FUTURE(CBT) Mar22 23




Gl



