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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 799 782 760 735 707 675 641
-5.33% 724 687 648 605 560 514 466
-2.67% 536 481 425 368 311 253 195
0% 183 122 61 0 -61 -122 -183
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-8.00% 633 621 605 586 563 538 509
-5.33% 581 553 521 487 450 411 370
-2.67% 442 396 348 300 250 200 150

0% 165 110 55 0 -55 -110 -165
2.67% -270 -319 -369 -419 -471 -523 -575
5.33% -838 -870 -906 -945 -986 -1,029 -1,074
8.00% -1,487 -1,504 -1,526 -1,551 -1,579 -1,610 -1,645
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-5.33% -608 -615 -623 -634 -645 -657 -671
-2.67% -206 -224 -243 -263 -283 -304 -324
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260105SQPX SG EURO Covered CALL STRATEGY 14
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2,402.92
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509.38

382.03

254.69

127.34

0.00

-127.34
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288.75
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0.00

-96.25

-192.50

-288.75
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0.00
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~

.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 ) bl a1y
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% -170 -170 -170 -170 -170 -170 -170
-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% 170 170 170 170 170 170 170
8.00% 256 256 256 256 256 256 256
KR4201RC4050 2021-12 2405 204

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 40 40 39 39 37 35 33
-5.33% 39 38 36 34 31 28 24
-2.67% 35 31 27 23 18 12 6
0% 21 14 7 0 -8 -16 -24
2.67% -11 -20 -30 -39 -49 -58 -68
5.33% -68 -78 -88 -98 -108 -118 -128
8.00% -151 -160 -168 -177 -186 -195 -204
KR4201RC4076 2021-12 2407.5 20

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 3 2 2
-2.67% 3 3 2 2 2 1 0
0% 2 1 1 0 -1 -2 -2
2.67% -1 -2 -3 -4 -5 -6 -7
5.33% -6 -7 -8 -9 -10 -11 -12
8.00% -14 -15 -16 -17 -18 -19 -20
KR4301RC3853 2021-12 3385 24

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 24 24 24 24 24
-5.33% 14 14 14 14 14 15 15
-2.67% 5 5 5 6 6 7 7
0% -2 -1 -1 0 1 1 2
2.67% -4 -4 -4 -3 -3 -2 -2
5.33% -5 -5 -5 -5 -4 -4 -4
8.00% -5 -5 -5 -5 -5 -5 -5
KR4301RC3879 2021-12 3£387.5 13
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 13 13 13
-5.33% 7 7 7 8 8 8 8
-2.67% 3 3 3 3 3 4 4

0% -1 -1 0 0 0 1 1

2.67% -3 -2 -2 -2 -2 -1 -1
5.33% -3 -3 -3 -3 -3 -3 2
8.00% -3 -3 -3 -3 -3 -3 -3
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EE 0.00
ol 0.00 97.09 194.18 291.26 388.35 485.44 582.53 679.61 776.70
<‘IJ -461.17
-922.33
-1,383.50
-1,844.66
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KR4101RC0000 2021-12 ZAL200K| =M 147
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -147 -147 -147 -147 -147 -147 -147
-5.33% -98 -98 -98 -98 -98 -98 -98
-2.67% -49 -49 -49 -49 -49 -49 -49
0% 0 0 0 0 0 0 0
2.67% 49 49 49 49 49 49 49
5.33% 98 98 98 98 98 98 98
8.00% 147 147 147 147 147 147 147
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VNCX1-VN30 Index Future Nov21
742.96
495.31
— 247.65
3
f_r_ 0.00
Or 0.00 380.10 760.20 1,140.30 1,520.40 1,900.50 2,280.60 2,660.70 3,040.80
<l“ -247.65
-495.31
-742.96
-990.61
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2.5504E+11 VN30TR Index(EUR) 143
VNCX1 VN30 Index Future Nov21 79
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-2,156.00
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210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

8,624.00

6,468.00

4,312.00

2,156.00

0.00
0.00

0.28 0.55 0.83 1.10 1.38 1.65 1803

2.20
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210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

7,504.00

5,628.00

3,752.00

1,876.00

0.00
0.00

0.28 0.56 0.84 1.12 1.40 1.68 1.96

2.24

-3,752.00

-5,628.00

-7,504.00 -



210884211022-IHS Markit Global Carbon Index(TR)
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2,428.20
1,618.80
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2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 692
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2.1088E+11 IHS Markit Global Carbon Index(TR) 259
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CLF2-WTI CRUDE FUTURE Jan22

460.23

345.17

230.12

—~ 115.06

— 0.00 T T i T
ol 0.00 19.39 38.78 58.16 77.55 96.94 116.33 135.71 155.10

-115.06

-230.12

-345.17

-460.23 -
717

COH2-BRENT CRUDE FUTR Mar22

463.41

347.56

231.70

—~ 115.85

— 0.00 T T f T
ol 0.00 19.62 39.25 58.87 78.49 98.11 117.74 137.36 156.98

<A

-115.85

-231.70

-347.56

-463.41 -



HOF2-NY Harb ULSD Fut Jan22

88.12

58.75

— 2937

o o000

ol 0.00

A -29.37

-58.75

-88.12

-117.49

712

KR4175RC0001-2021-12 E&{ME

531.27

398.45

265.64

—~ 132.82
T o0.00
W ss
-265.64
-398.45

-531.27

700.55
525.42
350.28
— 17514
T o0.00
-175.14
-350.28
-525.42

-700.55

~. —

.00

295.15 590.30 885.45 1,180.6! 1,475.75 1,770.90 2,066.05 2,361.20

N

o~

72

NGF22-NATURAL GAS FUTR Jan22

ol 0.00




122.10

81.40

—~ 40.70

T 000

-40.70

-81.40

-122.10

-162.81

3. AlLIE|2E &9

ol 0.00

QSF2-Low Su Gasoil G Jan22

171.44

857.19

342.88 514.31 685.75

1,028.63

1,200.06 1,371.50

72

XBF2-GASOLINE RBOB FUT Jan22

0.00

0.

56 1.12 1.67 2.23 2.79

3.35 3.90 4.46

=2 ="

CLF2
COH2
HOF2

FRUE @2 LY ZY)

WTI CRUDE FUTURE Jan22
BRENT CRUDE FUTR Mar22
NY Harb ULSD Fut Jan22

KR4175RC002021-12 HE{ME

NGF22
QSF2
XBF2

NATURAL GAS FUTR Jan22
Low Su Gasoil G Jan22
GASOLINE RBOB FUT Jan22

o A2 (VaR : 99% A 2| FF 102 7| E)

i
)
iz
2
[0

375
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SAY  2021-11-19

1= 2021-11-18
Oag|EANAHA S| A (X H-THEH)

A a3

337.02

252.77

168.51

84.26

0.00

-84.26

-168.51

-252.77

-337.02

514.98

386.23

257.49

128.74

0.00

-128.74

-257.49

-386.23

-514.98

19

=

BOF2-SOYBEAN OIL FUTR Jan22

14.79 29.58 44.37 59.16 73.95 88.74 103.53

.00 118.32
717
CH2-CORN FUTURE Mar22
.00 145.38 290.75 436.13 581.50 726.88 872.25 1,017.63 1,163.00




CTH2-COTTON NO.2 FUTR Mar22

138.06

103.54

69.03

3451

/

T 1

0.00

.00 29.23 58.46 87.69 116.92 146.15 175.38 204.61 233.84

-34.51

/

-69.03

/

-103.54

-138.06

311.83

207.89

103.94

0.00

-103.94

-207.89

-311.83

-415.77

590.30

442.73

295.15

147.58

0.00

-147.58

-295.15

-442.73

-590.30

72

KCH2-COFFEE 'C' FUTURE Mar22

.00 58.69 117.38 176.06 234.75 293.44 352.13 410.81 469.50

72

KR4175RC0001-2021-12 H&{ME

T T 1

0.00 295.15 590.30 885.45 1,180.6! 1,475.75 1,770.90 2,066.05 2,361.20




KWH2-KC HRW WHEAT FUT Mar22

40.84

2,554.00

148.16 /
111.12 /
74.08 /
37.04 /
0.00 T T T T T T 1
0.00 209.13 418.25 627.38 836.50 1,045.63 1,254.75 1,463.88 1,673.00
-37.04 /
-74.08 /
-111.12
-148.16
742
SBH2-Sugar #11 (WORLD) Mar22
294.56 /
220.92 /
147.28 /
73.64 /
0.00 T T T T T T ,
0.00 5.11 10.21 15.32 20.42 25.53 30.63 35.74
-73.64 /
-147.28 /
-220.92
-294.56
742
SF2-SOYBEAN FUTURE Jan22
340.89 //
227.26 /
113.63 /
0-00 T T T T T T 1
0.00 319.25 638.50 957.75 ,277.00 1,596.25 1,915.50 2,234.75
-113.63 /
-227.26 /
-340.89
-454.53




SMF2-SOYBEAN MEAL FUTR Jan22

218.55
163.91
109.28
— 54.64
3|
i‘ 0-00 T T T J T T 1
Or 0.00 92.15 184.30 276.45 368.60 460.75 645.05 737.20
4“ -54.64
-109.28
-163.91
-218.55 -
7t4
WH2-WHEAT FUTURE(CBT) Mar22
221.31
147.54
— 73.77
&
E.:,‘_F_ 0.00 T T T 7 T T )
BF 0.00 208.25 416.50 624.75 833.00 1,041.25 1,457.75 1,666.00
4“ -73.77
-147.54
-221.31
-295.08 -
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 33
KR4175RC002021-12 HEME 47
KWH?2 KC HRW WHEAT FUT Mar22 12
SBH2 Sugar #11 (WORLD) Mar22 24
SF2 SOYBEAN FUTURE Jan22 36
SMF2 SOYBEAN MEAL FUTR Jan22 17
WH?2 WHEAT FUTURE(CBT) Mar22 24
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