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502.81
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T T 1
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/
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2
EE 0.00
Or 0.00 97.71 195.43 293.14 390.85 488.56 586.28 683.99 781.70
4“ -73.28
-146.57
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-293.14
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KR4101RC0000 2021-12 ZAL200K| =M= 23
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -16 -16 -16 -16 -16 -16 -16
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8 8 8
5.33% 16 16 16 16 16 16 16
8.00% 23 23 23 23 23 23 23




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



2021-11-22

SAE
7=

2021-11-19

ol
=

et -Mmscl

SMART

of |o
K0 | KO
O | N
(V]
o | O
O | N
(V]
ofl | ol
NERY
b
K | K
1HGs
PARNIS

2. BN £YTE

onl

925

FMSCI4 £l =10] 220210825

-
Aol

SWMXWOOC

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. IHE Y F2

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2021-11-22

SAE
7=

2021-11-19

ol
=

3

KO
<0

CSI500%

|

160
4
Klo
H

Klo

IRE

SMART

of |\ of
KO | KO
ol
al
©
o)
o | O
ol m
al
©
o)
ol | ofl
<1<
¢|¢
K | K
|
|k

2. BN £YTE

onl

426

FCSI15000(|20210913

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

[~

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. IHE Y F2

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



SAY  2021-11-22
1= 2021-11-19

o

2. WI|MHe| &

=S

=

VGZ1-EURO STOXX 50 Dec21
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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
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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
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17,325.00
12,993.75
8,662.50
—~ 4,331.25
ol
;ir- 0.00 T T T 7 T T T
ol 0.00 96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00
<“ -4,331.25
-8,662.50
-12,993.75
-17,325.00 -
7
KR4301RC3879-2021-12 3£387.5
2,906.25
2,179.69
1,453.13
—_ 726.56
ol
?—r' 0.00 T T T d T T T 1
ol 0.00 96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00
<‘IJ -726.56
-1,453.13
-2,179.69
-2,906.25 -
7
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KR4201RC3854 2021-12 &385 2,001
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 908 888 864 836 805 771 734
-5.33% 812 772 729 683 636 588 538
-2.67% 583 526 469 412 354 296 238
0% 174 116 58 0 -58 -117 -176
2.67% -410 -453 -498 -546 -596 -647 -699
5.33% -1,115 -1,139 -1,167 -1,200 -1,235 -1,274 -1,315
8.00% -1,882 -1,893 -1,907 -1,925 -1,947 -1,973 -2,001
KR4201RC3870 2021-12 =387.5 1,733
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 724 709 691 669 644 617 587
-5.33% 657 625 590 553 513 473 430
-2.67% 485 437 387 337 287 236 185

0% 159 106 53 0 -53 -107 -160
2.67% -327 -370 -414 -460 -507 -555 -604
5.33% -935 -960 -990 -1,022 -1,057 -1,095 -1,135
8.00% -1,609 -1,621 -1,637 -1,656 -1,679 -1,705 -1,733

KR4301RC3853 2021-12 %385 1,028
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,005 -1,006 -1,008 -1,012 -1,016 -1,022 -1,028
-5.33% -552 -560 -570 -581 -593 -607 -621
-2.67% -169 -189 -209 -229 -250 -270 -291

0% 60 41 20 0 -21 -41 -62
2.67% 143 134 123 111 98 83 68
5.33% 159 157 154 149 144 137 129
8.00% 160 160 160 159 157 155 152

KR4301RC3879 2021-12 %387.5 182
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -179 -179 -179 -179 -180 -181 -182
-5.33% -102 -103 -104 -106 -108 -110 -112
-2.67% -34 -37 -40 -43 -47 -50 -53

0% 11 7 4 0 -4 -7 -1
2.67% 29 27 25 23 20 17 15
5.33% 34 33 32 31 30 29 27
8.00% 34 34 34 34 33 33 32
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OESXX1-C4175-EURO STOXX 50

59.17

39.44

—~ 19.72

<A

0.00

-19.72

-39.44

-59.17

-78.89

32.25

24.19

16.13

8.06

0.00

.00

52.33 104.65 156.98 209.30 261.63 313.95 366.28

418.60
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OESXX1-C4200-EURO STOXX 50

0.00

-8.06

-16.13

-24.19

-32.25

46.08 92.15 138.23 184.30 230.38 276.45 322.53

368.60
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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 3
OESXX1-P41 EURO STOXX 50 0
OESXX1-P42 EURO STOXX 50 0
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KR4101RC0000-2021-12 A 1| 200X| =1 &
2,418.38
1,612.26
—~ 806.13
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E\r' 0.00 T T T d T T T 1
ol 0.00 97.71 195.43 293.14 390.85 488.56 586.28 683.99 781.70
<H -806.13
-1,612.26
-2,418.38
-3,224.51 -
7t4
KR4201RC4050-2021-12 E405
4,860.00
3,645.00
2,430.00
—~ 1,215.00
ol
=
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ol 0.00 101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00
< -1,215.00
-2,430.00
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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
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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 ) bl a1y
KR4101RC0000 2021-12 [ALR00K| =M= 258

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -258 -258 -258 -258 -258 -258 -258
-5.33% -172 -172 -172 -172 -172 -172 -172
-2.67% -86 -86 -86 -86 -86 -86 -86
0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 172 172 172 172 172 172 172
8.00% 258 258 258 258 258 258 258
KR4201RC4050 2021-12 2405 221

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 48 47 46 45 44 42 40
-5.33% 46 45 43 40 37 33 29
-2.67% 40 36 32 27 21 15 8
0% 22 15 8 0 -8 -16 -25
2.67% -16 -26 -35 -45 -54 -64 -74
5.33% -82 -92 -101 -111 -120 -130 -139
8.00% -174 -181 -188 -196 -204 -213 -221
KR4201RC4076 2021-12 2407.5 22

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 4 4 4 4 3 3 3
-2.67% 4 3 3 2 2 1 1
0% 2 1 1 0 -1 -2 -2
2.67% -1 -2 -3 -4 -5 -6 -7
5.33% -7 -9 -10 -1 -12 -13 -14
8.00% -16 -17 -18 -19 -20 -21 222
KR4301RC3853 2021-12 3385 23

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 22 22 23 23 23
-5.33% 12 12 13 13 13 13 14
-2.67% 4 4 5 5 6 6 6
0% -1 -1 0 0 0 1 1
2.67% -3 -3 -3 -2 -2 -2 -2
5.33% -4 -3 -3 -3 -3 -3 -3
8.00% -4 -4 -4 -4 -3 -3 -3
KR4301RC3879 2021-12 3£387.5 12

7| =Rkl




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 12 12 12
-5.33% 7 7 7 7 7 7 7
-2.67% 2 2 3 3 3 3 4

0% -1 0 0 0 0 0 1

2.67% -2 -2 -2 -2 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
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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1. A=A

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

1,392.40
928.27
— 464.13
ol
EE 0.00
ol 0.00 97.71 195.43 293.14 390.85 488.56 586.28 683.99 781.70
<‘IJ -464.13
-928.27
-1,392.40
-1,856.54
71
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101RC0000 2021-12 ZAL200K| =M 148
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -148 -148 -148 -148 -148 -148 -148
-5.33% -99 -99 -99 -99 -99 -99 -99
-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% 99 99 99 99 99 99 99
8.00% 148 148 148 148 148 148 148
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Mt e 0 0 0
Al QMHEA 2% 0 0 0=l
A {7tsd  |M= 979 0 979
A 27t5dH &g 1,798 0 1,798 | & Q|
2. M7|A| ™| &l
VNCZ1-VN30 Index Future Dec21
733.96
489.31
— 244.65
3
f_r_ 0.00
Or 0.00 377.25 754.50 1,131.75 1,509.00 1,886.25 2,263.50 2,640.75 3,018.00
4“ -244.65
-489.31
-733.96
-978.62
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 144
VNCZ1 VN30 Index Future Dec21 78
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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-2,234.40

-4,468.80

-6,703.20

-8,937.60 -

o
=

210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

8,937.60

6,703.20

4,468.80

2,234.40

0.00
0.00

0.29 0.57 0.86 1.14 143 1.71 2.00

2.28

717

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

5,829.00

3,886.00

1,943.00

0.00
0.00

0.29 0.58 0.87 1.16 1.45 1.74 2.03

2.32

-1,943.00

-3,886.00

-5,829.00

-7,772.00 -



210884211022-IHS Markit Global Carbon Index(TR)

2,513.40
1,675.60
—  837.80
ol
=
g': 0.00 ‘ ‘ ‘ ; ‘ ‘
ol 0.00 0.30 0.59 0.89 1.18 1.48 1.77 2.07 2.36
A -837.80
-1,675.60
-2,513.40
-3,351.20 -

3.ALE2E £ EHT (X HE L0 H4=) 3 0t
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 715
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 623
2.1088E+11 IHS Markit Global Carbon Index(TR) 268

£
2
o

4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (TH:



SAY  2021-11-22
1= 2021-11-19

MOZ22-ECX EMISSION Dec22

10,848.35
8,136.26
5,424.18
—  2,712.09
e
od
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:Lr- 0.00
ol 0.00 17.35 34.69 52.04 69.38 86.73 104.07 121.42 138.76
A -2,712.09
-5,424.18
-8,136.26
-10,848.35
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oL K| QA SR A B (K AT H)
A a3

348.97

232.65

116.32

0.00

-116.32

-232.65

-348.97

-465.29

352.23
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CLF2-WTI CRUDE FUTURE Jan22

19.60 39.21 58.81 78.41 98.01 117.62 137.22

.00 156.82
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COH2-BRENT CRUDE FUTR Mar22
.00 19.89 39.78 59.66 79.55 99.44 119.33 139.21 159.10




HOF2-NY Harb ULSD Fut Jan22
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0.00

0.00
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-118.48
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0.00
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NGF22-NATURAL GAS FUTR Jan22

0.00
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-355.76

-533.64

-711.52




QSF2-Low Su Gasoil G Jan22
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ol 0.00 170.63 341.25 511.88 682.50 853.13 1,023.75  1,194.38  1,365.00
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-81.00
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XBF2-GASOLINE RBOB FUT Jan22
223.59
167.69
111.79
— 5590
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77
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLF2 WTI CRUDE FUTURE Jan22 37
COH2 BRENT CRUDE FUTR Mar22 38
HOF2 NY Harb ULSD Fut Jan22 9
KR4175RC002021-12 HeE{M= 43
NGF22 NATURAL GAS FUTR Jan22 57
QSF2 Low Su Gasoil G Jan22 13
XBF2 GASOLINE RBOB FUT Jan22 18
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252.85

168.56
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0.00
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0.00
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BOF2-SOYBEAN OIL FUTR Jan22

14.80 29.59 44.39 59.18 73.98 88.77 103.57

.00 118.36
717
CH2-CORN FUTURE Mar22
.00 144.81 289.63 434.44 579.25 724.06 868.88 1,013.69 1,158.50




CTH2-COTTON NO.2 FUTR Mar22

135.96

101.97

67.98

33.99
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0.00

.00 28.79 57.57 86.36 115.14 143.93 172.71 201.50 230.28
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-135.96

304.52

203.01
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0.00
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593.20

444.90

296.60

148.30

0.00

-148.30

-296.60

-444.90

-593.20
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KCH2-COFFEE 'C' FUTURE Mar22

.00 57.29 114.58 171.86 229.15 286.44 343.73 401.01 458.30
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KR4175RC0001-2021-12 H&{ME

T T 1

0.00 296.60 593.20 889.80 1,186.4 1,483.00 1,779.60 2,076.20 2,372.80




KWH2-KC HRW WHEAT FUT Mar22

2,530.50

147.10 /
110.33 /
73.55 /
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ol 0.00 207.63 415.25 622.88 830.50 1,038.13  1,245.75  1,453.38  1,661.00
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SBH2-Sugar #11 (WORLD) Mar22
291.10 /
218.33 /
145.55 /
— 7278
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ol 0.00 5.05 10.09 ISMIS 25.23 30.27 35.32 40.36
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SF2-SOYBEAN FUTURE Jan22
337.84 //
225.22 /
— 11261
=
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ol 0.00 316.31 632.63 948.94 ,265.25  1,581.56  1,897.88  2,214.19
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SMF2-SOYBEAN MEAL FUTR Jan22

161.79
107.86
— 53.93
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Or 0.00 90.90 181.80 272.70 363.60 454.50 636.30 727.20
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WH2-WHEAT FUTURE(CBT) Mar22
220.73
147.15
— 73.58
&
E.:,‘_F_ 0.00 T T T 7 T T )
BF 0.00 207.69 415.38 623.06 830.75 1,038.44 1,453.81 1,661.50
4“ -73.58
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-220.73
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3. AlLI2|E &l HF (X C =40 Hd=H) m e RELASIEC)
BOF2 SOYBEAN OIL FUTR Jan22 27
CH2 CORN FUTURE Mar22 41
CTH2 COTTON NO.2 FUTR Mar22 1
KCH?2 COFFEE 'C' FUTURE Mar22 32
KR4175RC002021-12 HEME 47
KWH?2 KC HRW WHEAT FUT Mar22 12
SBH2 Sugar #11 (WORLD) Mar22 23
SF2 SOYBEAN FUTURE Jan22 36
SMF2 SOYBEAN MEAL FUTR Jan22 17
WH?2 WHEAT FUTURE(CBT) Mar22 24
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