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0.00

-81.70

-163.39

-245.09

-326.78

o

=ES

=

BOZ1-SOYBEAN OIL FUTR Dec21

15.52 31.03 46.55 62.06 77.58 93.09 108.61

.00 124.12
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CTZ1-COTTON NO.2 FUTR Dec21
.00 27.90 55.81 83.71 111.61 139.51 167.42 195.32 223.22




CZ1-CORN FUTURE Dec21
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630.41

420.27

210.14

e _

0.00
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-420.27
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KCZ1-COFFEE 'C' FUTURE Dec21

455.02

303.35

151.67

/ —

0.00

.00
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~.
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0.00
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~.
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194.74
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390.21

260.14

130.07

0.00
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T 1
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/

/
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T 1
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KR4101RC0000 2021-12 [AI200K| $=ME 39
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0% 0 0 0 0 0 0 0
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VGZ1-EURO STOXX 50 Dec21

563.98
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—~ 140.99
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HCV1-HSCEI Futures Oct21

988.93

741.70

494.47

—~ 247.23

— 0.00
ol 0.00 2,171.00 4,342.00 6,513.00 8,684.00 10,855.00 13,026.00 15,197.00 17,368.00

-247.23
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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
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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

KR4301RA4077-2021-10 3407.5

7,640.63

—  3,82031
a_ 0.00
M -3,820.31
-7,640.63
-11,460.94

-15,281.25 -

0.00
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407.50
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KR4201RA4078 2021-10 E407.5 1,984

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 78 78 78 78 78 78 77
-5.33% 78 78 78 77 76 73 70
-2.67% 77 76 72 66 58 46 32
0% 59 44 24 0 -29 -61 -97
2.67% -85 -134 -187 -243 -301 -360 -421
5.33% -608 -680 -752 -824 -896 -968 -1,039
8.00% -1,652 -1,700 -1,752 -1,807 -1,864 -1,923 -1,984
KR4301RA4051 2021-10 X405 538
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74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -538 -538 -538 -538 -538 -538 -538
-5.33% -357 -357 -357 -357 -358 -358 -358
-2.67% -177 -177 -177 -177 -177 -178 -178
0% 3 3 1 0 -2 -4 -6
2.67% 170 166 161 156 151 146 140
5.33% 277 271 265 259 253 247 240
8.00% 309 307 304 302 298 294 290
KR4301RA4077 2021-10 £407.5 1,157
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7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,157 -1,157 -1,157 -1,157 -1,157 -1,157 -1,157
-5.33% -770 -770 -770 -770 -770 -770 -770
-2.67% -382 -382 -383 -383 -383 -383 -384
0% 4 3 2 0 -3 -6 -10




— | M| <
AN O | O
m || O
Al O S
M~ O
oM ||~
— | O | <
< | O | —
™M ||~
— ™M
n ol
M| O |~
O | O | —
O |~ ™M
oM [ O |~
Q| — | O
O m m
M| O |~
N ||
N~ S
oM [ O |~
XXX
N~ on | O
o Mmoo
ANl || O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



SAY  2021-10-12
712 2021-10-08

Mt 27153 A 0/&e
A 7t5d  |8u o/ FLh
A F7t5H A 11 11|22
A *t5H |24 0 50 -50| &L
oI|AEel £ORE
OESXV1-C4125-EURO STOXX 50
11.33
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&l
ar
o 0.00 : : : , : : : ‘
ol 0.00 6.23 12.45 18.68 24.90 31.13 37.35 4358 49.80
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25.40
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-25.40 -
73
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10.82
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5.41
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ol
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ol 0.00 17.83 35.65 53.48 71.30 89.13 106.95 124.78 142.60
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-5.41
8.11
-10.82 -
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3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 30
OESXV1-C41EURO STOXX 50 1
OESXV1-C41EURO STOXX 50 0.19
OESXV1-P41 EURO STOXX 50 2
OESXV1-P41 EURO STOXX 50 1
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KR4101RC0000-2021-12 A A 1|200X| =M &
3,201.41
2,401.06
1,600.71
—_ 800.35
ol
E‘r' 0.00 T T T T T T T 1
ol 0.00 97.01 194.03 291.04 388.05 485.06 582.08 679.09 776.10
<‘IJ -800.35
-1,600.71
-2,401.06
-3,201.41 -
74
KR4301RA4051-2021-10 5405
101.25 +
75.94
50.63
—~ 2531
ol
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ol 0.00 101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00
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509.38 -

382.03

254.69

—~ 127.34

— 0.00

M -127.34

-254.69

-382.03

-509.38

0.00

KR4301RA4077-2021-10 3407.5

101.88

203.75

305.63

509.38

611.25

713.13

815.00

3. AlLt2|E ol XHF (XA HSH) (= 2ER)
KR4101RC0000 2021-12 RAIR00X| =M= 256

7| =XHtO| HE
7t -2500% -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
KR4301RA4051 2021-10 %405 8

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 8 8 8 8
-5.33% 5 5 5 5 5 5 5
-2.67% 3 3 3 3 3 3 3
0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -2 -2 -2
5.33% -4 -4 -4 -4 -4 -4 -3
8.00% -4 -4 -4 -4 -4 -4 -4
KR4301RA4077 2021-10 £407.5 39

7| BXHte| MBS
74 -2500%| -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
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2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| M2
2,037.26
1,527.95
1,018.63
— 509.32
3]
;":_r, 0.00
SI' 0.00 97.01 194.03 291.04 388.05 485.06 582.08 679.09 776.10
«J -509.32
-1,018.63
-1,527.95
-2,037.26
74
A LE| Y &R ZHF(Z|C &AL ZH) =Ll )
KR4101RC0000 2021-12 LA L200K| =M= 163
|_7|c_x|-)\|-o| I:ﬁE)k-i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -163 -163 -163 -163 -163 -163 -163
-5.33% -108 -108 -108 -108 -108 -108 -108
-2.67% -54 -54 -54 -54 -54 -54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 108 108 108 108 108 108 108
8.00% 163 163 163 163 163 163 163
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Mt F75H (M= 0 0 0
AT 7t5dH &g 0 0 0|&te
A {7tsd  |M=E 1,081 0 1,081
A S5 |2 1,723 0 1,723| & Q|
TE7|A|He| &=
VNCV1-VN30 Index Future Oct21
810.89
540.59
— 270.30
ol
g_r- 0.00
BF 0.00 363.70 727.40 1,091.10 1,454.80 1,818.50 2,182.20 2,545.90 2,909.60
4“ -270.30
-540.59
-810.89
-1,081.18
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 86
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Of &= (2)

T=EX|H(1-2)

6,700 0 6,700

14,529 0 14,529

2. WI|MHEe &

A

-1,940.40

-3,880.80

-5,821.20

-7,761.60 -

-1,691.75

-3,383.50
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=
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210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

7,761.60

5,821.20

3,880.80

1,940.40

0.00

0.00

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

7t4

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

6,767.00

5,075.25

3,383.50

1,691.75

0.00

0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

-5,075.25

-6,767.00 -
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MOZ21-ECX EMISSION Dec21

7,187.76

4,791.84

—~ 2,395.92

— 0.00
ol 0.00 15.09 30.19 45.28 60.37 75.46 90.56 105.65 120.74

H -2,395.92

-4,791.84

-7,187.76

-9,583.68
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MOZ21 ECX EMISSION Dec21 767
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342.17

228.11

114.06

0.00

-114.06

-228.11

-342.17

-456.23

357.53

238.36

119.18

0.00

-119.18

-238.36

-357.53

-476.71

19

F=

CLX1-WTI CRUDE FUTURE Nov21

19.58 39.15 58.73 78.30 97.88 117.45 137.03

.00 156.60
717
COF2-BRENT CRUDE FUTR Nov21
.00 20.32 40.64 60.95 81.27 101.59 121.91 142.22 162.54
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298.68 597.35 896.03 1,194.7 1,493.38 1,792.05 2,090.73 2,389.40
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NGX21-NATURAL GAS FUTR Nov21

120.45
90.34
60.22

— 3011

ol

=

L o000

ol 0.00

M -30.11
-60.22
-90.34

-120.45
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=

T 000

ol 0.00

<M -164.27
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-657.09
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=

T 000

ol 0.00
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-398.61
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164.35

123.26

82.17

—~ 41.09

T 000

176.06

880.31

352.13 528.19 704.25

1,056.38

1,232.44 1,408.50

-41.09

-82.17

-123.26

-164.35 -
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XBX1-GASOLINE RBOB FUT Nov21

ol 0.00

0.

58 1.17 1.75 2.33 291

3.50 4.08 4.66

3. MLIE| 28 £YFZHFE L0 ESH)

CLX1
COF2
HOX1

WTI CRUDE FUTURE Nov21
BRENT CRUDE FUTR Nov21
NY Harb ULSD Fut Nov21
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332.83

249.62

166.41

83.21

0.00

-83.21

-166.41

-249.62

-332.83

189.97

142.48

94.98

47.49

0.00

-47.49

-94.98

-142.48

-189.97

BOZ1-SOYBEAN OIL FUTR Dec21

15.52 31.03 62.06 77.58 93.09

.00 46.55 108.61 124.12
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 27.90 55.81 83.71 111.61 139.51 167.42 195.32 223.22




CZ1-CORN FUTURE Dec21

348.44 //
232.29 /
116.15 /
0.00 T T T T T T 1
0.00 133.50 267.00 400.50 534.00 667.50 801.00 934.50 1,068.00
-116.15 /
-232.29 /
-348.44
-464.59
74
KCZ1-COFFEE 'C' FUTURE Dec21
345.21 /
258.91 /
172.60 /
86.30 /
0.00 T T T T T T )
0.00 49.48 98.95 148.43 197.90 247.38 296.85 346.33 395.80
-86.30 /
-172.60 /
-258.91
-345.21
74
KR4175RA0003-2021-10 &M S
597.35
448.01 \
298.68 \
149.34 \
0-00 T T T T T T 1
0.00 298.68 597.35 896.03 1,194.7 1,493.38 1,792.05 2,090.73 2,389.40
-149.34 \
-298.68 \
-448.01 \
-597.35




KWZ1-KC HRW WHEAT FUT Dec21

1,482.50

39.68

638.60

129.19 /
96.89 /
64.59 /
— 3230
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 185.31 370.63 555.94 741.25 926.56 1,111.88  1,297.19
'('IJ -32.30 /
-64.59 /
-96.89
-129.19
7
SBH2-Sugar #11 (WORLD) Mar22
286.16 /
214.62 /
143.08 /
—~ 7154
ol
=|
I 000 . . . . ; ; )
ol 0.00 4.96 9.92 14.88 19.84 24.80 29.76 34.72
| -71.54 /
-143.08 /
-214.62
-286.16
o
SMZ1-SOYBEAN MEAL FUTR Dec21
131.83 //
87.89 /
— 4394
=
T 000 ; ; ; ; . . \
ol 0.00 79.83 159.65 239.48 319.30 399.13 478.95 558.78
. P, /
-87.89 /
-131.83
-175.78




SX1-SOYBEAN FUTURE Nov21

310.88

207.26

—~ 103.63

T 000

311.81

623.63 935.44 1,247.25 1,559.06 1,870.88

2,182.69

2,494.50

-103.63

-207.26

-310.88

-414.51 -

72

WZ1-WHEAT FUTURE(CBT) Dec21

193.68

129.12

—~  64.56

— 0.00

185.31

370.63 555.94 741.25 926.56 1,111.88

1,297.19

1,482.50

-64.56

-129.12

-193.68

-258.24 -

3. AlLE|2E &9
BOZ1
CTZ1
CZ1
KCzZ1

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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