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EHASAUHER (XA -THEH)
A a3

617.80

463.35

308.90

154.45

0.00

-154.45

-308.90

-463.35

-617.80

233.35

155.57

77.78

0.00

-77.78

-155.57

-233.35

-311.14
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BOZ1-SOYBEAN OIL FUTR Dec21

14.71 29.43 44.14 58.85 73.56 88.28 102.99

.00

.00 117.70
717
CTZ1-COTTON NO.2 FUTR Dec21
26.60 53.19 79.79 106.38 132.98 159.57 186.17 212.76




CZ1-CORN FUTURE Dec21

822.03

616.52

411.01

205.51

e |

0.00

0.00

130.63 261.25 391.88 522.50 653.13 783.75 914.38 1,045.00

-205.51

/

-411.01

/

-616.52

-822.03
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KCZ1-COFFEE 'C' FUTURE Dec21

654.47

490.85

327.24

163.62

/ —

0.00

.00

53.29 106.58 159.86 213.15 266.44 319.73 373.01 426.30

-163.62

/

-327.24

/

-490.85

-654.47

13431

89.54

44.77

0.00

-44.77

-89.54

-134.31

-179.09
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KR4175RA0003-2021-10 &M S

~.

o~

~.

.00

298.48 596.95 895.43 1,193.9 1,492.38 1,790.85 2,089.33 2,387.80




KWZ1-KC HRW WHEAT FUT Dec21

626.00

259.11 /

194.33 /

129.56 /
— 6478
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 184.94 369.88 554.81 739.75 924.69 1,109.63 1,294.56  1,479.50
'('IJ -64.78 /

-129.56 /

-194.33

-259.11

7
SBH2-Sugar #11 (WORLD) Mar22

394.82 //

263.21 /
— 13161
ol
=|
I 000 . . . . i i )
ol 0.00 5.02 10.04 15.05 20.07 25.09 30.11 35.12 40.14
'(‘IJ -131.61 /

-263.21 /

-394.82

-526.43

o
SMZ1-SOYBEAN MEAL FUTR Dec21

273.16 //

182.11 /
—  91.05
=
T 000 ; ; ; ; ; ; \
ol 0.00 78.25 156.50 23£V313'.00 391.25 469.50 547.75
'('“ -91.05 /

-182.11 /

-273.16

-364.22
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/

/

/

2|r 0.00 299.56 599.13 898.69 ,198.25 1,497.81 1,797.38 2,096.94 2,396.50
i

/
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WZ1-WHEAT FUTURE(CBT) Dec21

/

/

/

.00 183.50 367.00 550.50 734.00 917.50 1,101.00 1,284.50 1,468.00

697.54
523.15
348.77
— 17438
ol
=
L o000
-174.38
-348.77
-523.15
-697.54
471.13
353.35
235.57
— 117.78
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=|
I 000
ol 0
H -117.78
-235.57
-353.35
-471.13
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2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| =M E
480.75
360.56
240.38
— 120.19
3]
;"ir, 0.00
6r 0.00 96.15 192.30 288.45 384.60 480.75 576.90 673.05 769.20
<‘IJ -120.19
-240.38
-360.56
-480.75
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
KR4101RC0000 2021-12 [AI200K| $=ME 38
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -38 -38 -38 -38 -38 -38 -38
-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% 38 38 38 38 38 38 38
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VGZ1-EURO STOXX 50 Dec21

558.59

418.94

279.29

—~ 139.65

— 0.00
ol 0.00 1,010.25 2,020.50 3,030.75 4,041.00 5,051.25 6,061.50 7,071.75 8,082.00

-139.65

-279.29

-418.94

-558.59

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
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HCV1 HSCEI Futures Oct21

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)

2. H7[AEHe| &7 x
HCV1-HSCEI Futures Oct21
1,007.29
755.47
503.64
—~  251.82
ol
=|
’Lr_ 0.00
ol 0.00 2,211.00  4,422.00 6,633.00 ~8,844.00 11,055.00 13,266.00 15,477.00 17,688.00
H -251.82
-503.64
-755.47
-1,007.29
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HHEER (FAEE-THY)
A a3

o

4

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

—~ 3,82031
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‘Lr_ 0.00

ol

<M -3,820.31
-7,640.63
-11,460.94
-15,281.25 -

0.

KR4301RA4077-2021-10 3407.5

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 1,165

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 -1 -2 -4 -7 -1 -16
5.33% -101 -124 -149 -175 -200 -227 -253
8.00% -1,083 -1,092 -1,103 -1,116 -1,131 -1,148 -1,165
KR4301RA4051 2021-10 X405 538

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -538 -538 -538 -538 -538 -538 -538
-5.33% -358 -358 -358 -358 -358 -358 -358
-2.67% -179 -179 -179 -179 -179 -179 -179
0% 0 0 0 0 0 0 0
2.67% 179 179 179 179 179 178 178
5.33% 337 335 332 329 327 324 321
8.00% 366 366 366 365 365 364 364
KR4301RA4077 2021-10 £407.5 1,152

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,152 -1,152 -1,152 -1,152 -1,152 -1,152 -1,152
-5.33% -768 -768 -768 -768 -768 -768 -768
-2.67% -384 -384 -384 -384 -384 -384 -384
0% 0 0 0 0 0 0 0
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OESXV1-C4125-EURO STOXX 50

1.02

0.68

—~ 034

o 0.00 : : : ' : . . ‘
ol 0.00 0.75 1.50 2.25 3.00 3.75 4.50 5.25 6.00

-0.34

-0.68

-1.02

742

OESXV1-C4150-EURO STOXX 50

0.20

0.15

0.10

—~ 0.05

— 0.00 T T T L T T T 1
ol 0.00 0.33 0.65 0.98 1.30 1.63 1.95 2.28 2.60

A -0.05

-0.10

-0.15

-0.20



OESXV1-P4125-EURO STOXX 50

31.12

23.34

15.56
— 778
ol
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 18.20 36.40 54.60 72.80 91.00 145.60
M -7.78

-15.56

-23.34

-31.12

7}
OESXV1-P4150-EURO STOXX 50

13.25

9.94

6.63
—~ 331
ol
=|
‘Lr_ 0.00 : : : ‘ : ]
ol 0.00 24.03 48.05 72.08 96.10 120.13 192.20
H -3.31

-6.63

-9.94

-13.25
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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

o| Z|CH &0 H4ZH(VaR : 9% E|FFE,10L7|F)
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2| C| ool K200(F A B 8- THIT ZHE E)

A

At ®5E (M= 0 0 0| & LH
At 7t5d  |8M 0 0 0| & LK
=7 wt5H  |d= 3,173 0 3173/ U
= 7t5d |24 611 0 611 &Ly
I|A-L Eofix
KR4101RC0000-2021-12 3 A T|200X| =M &
2,379.71
1,586.48
793.24
O.OOO.DO 96115 192‘.30 288‘.45 384.60 48(;.75 57(;.90 673‘.05 765.20
-793.24
-1,586.48
-2,379.71
-3,172.95 - |.7:|
7 =
KR4301RA4051-2021-10 5405
101.25 +
75.94
50.63
25.31
0-000.30 101‘.25 202‘.50 303;.75 405;.00 50é.25 607‘.50 702;.75 81(]).00
-25.31
-50.63
-75.94
-101.25



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= 254

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -254 -254 -254 -254 -254 -254 -254
-5.33% -169 -169 -169 -169 -169 -169 -169
-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% 169 169 169 169 169 169 169
8.00% 254 254 254 254 254 254 254
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% -3 -3 -3 -3 -3 -3 -3
5.33% -5 -5 -5 -5 -5 -5 -5
8.00% -5 -5 -5 -5 -5 -5 -5
KR4301RA4077 2021-10 £407.5 38

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 38 38 38 38 38 38 38
-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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KR4101RC0000-2021-12 A A I|200X| M2

2,019.15
1,514.36
1,009.58
— 504.79
ol
E,i 0.00
ol 0.00 96.15 192.30 288.45 384.60 480.75 576.90 673.05 769.20
<‘IJ -504.79
-1,009.58
-1,514.36
-2,019.15
71
3. AlLtE| o U FXHE AU AT ) (Eh): ok gl)
KR4101RC0000 2021-12 LA L200K| =M= 161
|_7IC_X|-A|-O| I:I:IEA'l
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -161 -161 -161 -161 -161 -161 -161
-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% 161 161 161 161 161 161 161
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AO0LEH EHVN30H A (FAES)
1. A=A

Mt F75H (M= 0 0 0
M S S 0 0 0¥l
A {7tsd  |M=E 983 0 983
A S5 |2 1,722 0 1,722| & Q|
2. M7|A|-He| &l x
VNCV1-VN30 Index Future Oct21
736.88
491.25
—~ 245.63
&l
g_r- 0.00
BF 0.00 377.50 755.00 1,132.50 1,510.00 1,887.50 2,265.00 2,642.50 3,020.00
4“ -245.63
-491.25
-736.88
-982.50
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 79
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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TEINE-HEEES
210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)
5,762.40
3,841.60
— 1,920.80
&l
1) 0.00 : : : ; : : : ‘
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
H -1,920.80
-3,841.60
-5,762.40
-7,683.20 -
74
210884211008-IHS MARKIT GLOBAL CARBON INDEX(TR)
6,700.00
5,025.00
3,350.00
— 1,675.00
ol
E‘r' 0.00 T T T J T T T 1
ol 0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
H -1,675.00
-3,350.00
-5,025.00
-6,700.00 -



3. AILIE| 2 £ FTHFE &0 =)
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR)
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR)

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)




SAY  2021-10-14
712 2021-10-13

2. WI|MHEe &

19

=

MOZ21-ECX EMISSION Dec21

7,016.57

4,677.72

—~ 2,338.86

— 0.00
ol 0.00 14.73 29.47 44.20 58.93 73.66 88.40 103.13 117.86

-2,338.86

-4,677.72

-7,016.57

-9,355.43
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3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
MOZ21 ECX EMISSION Dec21 748
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of| L XA SR A B (K H-THYH)
A a3

352.62

235.08

117.54

0.00

-117.54

-235.08

-352.62

-470.15

485.39

364.04

242.70

121.35

0.00

-121.35

-242.70

-364.04

-485.39

o

4

=

CLX1-WTI CRUDE FUTURE Nov21

20.16 40.32 60.48 80.64 100.80 120.96

.00 141.12 161.28
717
COF2-BRENT CRUDE FUTR Nov21
.00 20.68 41.37 62.05 82.73 103.41 124.10 144.78 165.46




HOX1-NY Harb ULSD Fut Nov21

92.22 //
61.48 /
— 3074
=
L o000 : : : : : : \
ol 0.00 0.63 1.26 1.88 2.51 3.14 3.77 4.39 5.02
'('IJ -30.74 /
-61.48 /
92.22
-122.96
x|
KR4175RA0003-2021-10 E2{ME
492.48 \\
328.32 \
~ 16416
o \
=
T 000 . ‘ ‘ : : : )
ol 0.00 298.48 596.95 895.43 1,193.9 1,492.38  1,790.85  2,089.33  2,387.80
A enie \
-328.32 \
-492.48 \
-656.65
74
NGX21-NATURAL GAS FUTR Nov21
772.44 /
579.33 /
386.22 /
—~ 193.11
=
T 000 : : : : . . \
ol 0.00 1.38 2.76 4.13 5.51 6.89 8.27 9.64 11.02
'('lJ -193.11 /
-386.22 /
-579.33
772.44




QSX1-Low Su Gasoil G Nov21

126.07
84.04
— 42.02
2
E’ 0.00 T T T J T T T 1
Or 0.00 180.00 360.00 540.00 720.00 900.00 1,080.00 1,260.00 1,440.00
<‘IJ -42.02
-84.04
-126.07
-168.09 -
74
XBX1-GASOLINE RBOB FUT Nov21
233.24
174.93
116.62
— 58.31
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.60 1.19 1.79 2.38 2.98 3.57 4.17 4.76
4“ -58.31
-116.62
-174.93
-233.24 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLX1 WTI CRUDE FUTURE Nov21 38
COF2 BRENT CRUDE FUTR Nov21 39
HOX1 NY Harb ULSD Fut Nov21 10
KR4175RA0C2021-10 HHME 53
NGX21 NATURAL GAS FUTR Nov21 62
QSXx1 Low Su Gasoil G Nov21 13
XBX1 GASOLINE RBOB FUT Nov21 19
4, DIPYAEO| XCf&=Ao M (VaR : 99% A E|FF, 102 7|F) (THEHTHR)
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314.43

235.82

157.22

78.61

0.00

-78.61

-157.22

-235.82

-314.43

180.57

135.43

90.29

45.14

0.00

-45.14

-90.29

-135.43

-180.57

BOZ1-SOYBEAN OIL FUTR Dec21

14.71 29.43 58.85 73.56 88.28

.00 44.14 102.99 117.70
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 26.60 53.19 79.79 106.38 132.98 159.57 186.17 212.76




CZ1-CORN FUTURE Dec21

45431 /

340.73 /

227.15 /
— 113.58
ol
=
g, 0.00 . . . . . . \
Or 0.00 130.63 261.25 391.88 522.50 653.13 783.75 914.38 1,045.00
'('IJ -113.58 /

-227.15 /

-340.73

-454.31

74
KCZ1-COFFEE 'C' FUTURE Dec21

372.50 /

279.38 /

186.25 /
— 93.13
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 53.29 106.58 159.86 213.15 266.44 319.73 373.01 426.30
'(‘IJ -93.13 /

-186.25 /

-279.38

-372.50
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KR4175RA0003-2021-10 &M S

596.95

447.71 \

298.48 \
= 149.24
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 298.48 596.95 895.43 1,193.9 1,492.38 1,790.85 2,089.33 2,387.80
| 149.24 \

-298.48 \

-447.71 \

-596.95



KWZ1-KC HRW WHEAT FUT Dec21

1,479.50

40.14

626.00

96.69 //

64.46 /
— 3223
ol
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L o000 : : : : : : \
ol 0.00 184.94 369.88 554.81 739.75 924.69 1,109.63  1,294.56
'('IJ -32.23 /

-64.46 /

-96.69

-128.92
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SBH2-Sugar #11 (WORLD) Mar22

289.54 /

217.15 /

144.77 /
—~ 7238
ol
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I 000 . . . : ; ; )
ol 0.00 5.02 10.04 15.05 20.07 25.09 30.11 35.12
| 7238 /

-144.77 /

-217.15

-289.54
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SMZ1-SOYBEAN MEAL FUTR Dec21

172.05 /

129.03 /

86.02 /
— 4301
=
T 000 ; ; ; : . . \
ol 0.00 78.25 156.50 23£V313'.00 391.25 469.50 547.75
2 IR /

-86.02 /

-129.03

-172.05




397.00

297.75

198.50

— 99.25

T 000

-99.25

-198.50

-297.75

-397.00

255.64

191.73

127.82

—~ 63.91

— 0.00

-63.91

-127.82

-191.73

-255.64
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ol 0.00

SX1-SOYBEAN FUTURE Nov21

299.56

599.13 898.69 1,198.25 1,497.81 1,797.38

2,096.94

2,396.50

72

WZ1-WHEAT FUTURE(CBT) Dec21

0.00

183.50

367.00 550.50 734.00 917.50 1,101.00

1,284.50

1,468.00

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
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