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EHASAUHER (XA -THEH)
A a3

593.16

444.87

296.58

148.29

0.00

-148.29

-296.58

-444.87

-593.16

242.77

182.08

121.38

60.69

0.00

-60.69

-121.38

-182.08

-242.77

19

=

BOF2-SOYBEAN OIL FUTR Jan22

14.88 29.75 44.63 59.50 74.38 89.25 104.13

.00 119.00
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 25.97 51.93 77.90 103.86 129.83 155.79 181.76 207.72




CZ1-CORN FUTURE Dec21

805.90

604.43

402.95

201.48

e _

0.00

0.00

128.06 256.13 384.19 512.25 640.31 768.38 896.44 1,024.50

-201.48

/

-402.95

/

-604.43

-805.90

712

KCZ1-COFFEE 'C' FUTURE Dec21

640.06

480.04

320.03

160.01

/ —

0.00

.00

52.16 104.33 156.49 208.65 260.81 312.98 365.14 417.30

-160.01

/

-320.03

/

-480.04

-640.06

133.52

89.01

44.51

0.00

-44.50

-89.01

-133.52

-178.02

72

KR4175RA0003-2021-10 &M S

~.

o~

~. |

.00

296.70 593.40 890.10 1,186.8 1,483.50 1,780.20 2,076.90 2,373.60




KWZ1-KC HRW WHEAT FUT Dec21

39.72

252.67 /
189.50 /
126.34 /
63.17 /
0.00 T T T T T T 1
0.00 180.44 360.88 541.31 721.75 902.19 1,082.63  1,263.06  1,443.50
-63.17 /
-126.34 /
-189.50
-252.67
7
SBH2-Sugar #11 (WORLD) Mar22
520.78 /
390.59 /
260.39 /
130.20 /
0.00 ; ; ; ; ; ; ,
0.00 4.97 9.93 14.90 19.86 24.83 29.79 34.76
-130.20 /
-260.39 /
-390.59
-520.78
o
SF2-SOYBEAN FUTURE Jan22
536.73 //
357.82 /
178.91 /
0.00 T T T T T T 1
0.00 301.50 603.00 904.50 ,206.00  1,507.50  1,809.00  2,110.50  2,412.00
-178.91 /
-357.82 /
-536.73
-715.64




279.31

186.21

93.10

0.00

-93.10

-186.21

-279.31

-372.42

345.88

230.59

115.29

SMF2-SOYBEAN MEAL FUTR Jan22

/

0.00 78.45 156.90 235.35 313.80 392.25 470.70 549.15 627.60

/
/

e

WZ1-WHEAT FUTURE(CBT) Dec21

/
/
/ ‘ ‘

0.00 T T T T T
0.00 179.69 359.38 539.06 718.75 898.44 1,078.13 1,257.81 1,437.50

-115.29 /
-230.59 /
-345.88

-461.18
714
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2. BIINHe 2OYTE
KR4101RC0000-2021-12 R A 5| 200X| =M E
486.75
365.06
243.38
— 121.69
ol
o o00
ol 0.00 97.35 194.70 292.05 389.40 486.75 584.10 681.45 778.80
M 15160
-243.38
-365.06
-486.75
7t
A LE| Y &R ZHF(Z|C &AL ZH) SREEES)
KR4101RC0000 2021-12 ZALO 200K | =M= 39
7| =R HEH
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

562.91

422.18

281.46

—~ 140.73

— 0.00
ol 0.00 1,018.00 2,036.00 3,054.00 4,072.00 5,090.00 6,108.00 7,126.00 8,144.00

-140.73

-281.46

-422.18

-562.91

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21 5

!

/I\'I
£
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1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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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
74
3. AlLtE| 2 2P THSEINE U4 F) (EHl: s akel)
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HHEER (FAEE-THY)
Az H

OHE@R) =ZX[M(1-2)
Mt f7t5d  |8M 0 35,127 -35,127| &L}
A FtEH =M 0 34,468 -34,468 | ZkLY
TE7|A el &<
KR4201RB3871-2021-11 =387.5

22,475.00

16,856.25

11,237.50
— 5,618.75
x
;—r' 0.00 T T T T T T T 1
EI' 0.00 96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00
4“ -5,618.75

-11,237.50

-16,856.25

-22,475.00

74
KR4201RB3905-2021-11 =390

11,992.50

8,994.38

5,996.25
—_— 2,998.13
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 97.50 195.00 292.50 390.00 487.50 585.00 682.50 780.00
«J -2,998.13

-5,996.25

-8,994.38

-11,992.50




3. A2 £ THE (X &M ASH) (G R IR ET))
KR4201RB3871 2021-11 23875 1,415

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 686 663 637 607 574 539 502
-5.33% 604 565 524 481 436 390 343
-2.67% 440 388 335 282 229 175 121
0% 169 113 56 0 -56 -113 -169
2.67% -212 -262 -314 -366 -419 -472 -526
5.33% -686 -723 -763 -806 -850 -897 -944
8.00% -1,223 -1,246 -1,274 -1,304 -1,339 -1,376 -1,415
KR4201RB3905 2021-11 2390 728

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 331 321 308 294 278 260 242
-5.33% 295 276 256 235 212 189 165
-2.67% 220 193 166 139 111 83 55
0% 90 60 30 0 -30 -60 -90
2.67% -98 -126 -155 -183 -212 -242 -271
5.33% -339 -360 -383 -408 -433 -458 -485
8.00% -616 -630 -647 -665 -685 -706 -728
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




SAY  2021-10-15
712 2021-10-14

Mt 27153 A 0/&e
A 7152 |8M BT
A F7t5H A 10 10|22
=4 2715 |2 0 30 -30| LY
BH7|AIHO| £ RE
OESXV1-C4125-EURO STOXX 50
2.09
1.57
1.04
— 052
&l
ar
o 0.00 : : : ' : : : ‘
ol 0.00 1.15 2.30 3.45 4.60 5.75 6.90 8.05 9.20
H -0.52
-1.04
-1.57
-2.09
77
OESXV1-C4150-EURO STOXX 50
0.24
0.18
0.12
. 006
ol
ar
— 0.00 T T T T T T T 1
ol 0.00 0.40 0.80 1.20 1.60 2.00 2.40 2.80 3.20
H -0.06
-0.12
-0.18
-0.24



OESXV1-P4125-EURO STOXX 50

18.52

13.89

9.26

—~ 463

T o000

A -4.63

.00 10.85

21.70 32.55 43.40

54.25

65.10 75.95

86.80

-9.26

-13.89

-18.52

7124

OESXV1-P4150-EURO STOXX 50

8.99

6.74

4.49

— 225

— 0.00

.00 16.33

32.65 48.98 65.30 81.63

97.95 114.28

130.60

-2.25

-4.49

-6.74

-8.99 -

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)

FI:I
£
1E
1S
o
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2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
illat s7t5# |34 667 5,516 -4,849 | EHL
+A A (M= 3,213 0 3,213 | LY
A 2715 |2 679 5,501 -4,823 | ZbLY
Tt7[AHel £l x
KR4101RC0000-2021-12 R A 5| 200X| =M E
3,212.55
2,409.41
1,606.28
—  803.14
ol
E‘r' 0.00 T T T J T T T 1
ol 0.00 97.35 194.70 292.05 389.40 486.75 584.10 681.45 778.80
M g0314
-1,606.28
-2,409.41
-3,212.55 -
7%
KR4201RB4077-2021-11 £407.5
5,501.25
4,125.94
2,750.63
— 1,375.31
&l
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00
<M -1,375.31
-2,750.63
-4,125.94
-5,501.25



KR4301RB3870-2021-11 5£387.5

581.25 -
435.94
290.63
— 14531
&l
o o00 : : : : : :
ol 0.00 96.88 193.75 290.63 484.38 581.25 678.13 775.00
M a5
-290.63
-435.94
-581.25
KR4301RB3904-2021-11 5390
97.50 -
73.13
48.75
— 2438
&l
;—r' 0.00 T T T T T T 1
ol 0.00 97.50 195.00 292.50 487.50 585.00 682.50 780.00
M 438
-48.75
-73.13
-97.50
3. AL2|oE £ R XHE @A N2 Y) THol. 3t l)
KR4101RC0000 2021-12 ZAIL200K| =M= 257
7| =R HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -257 -257 -257 -257 -257 -257 -257
-5.33% -171 -171 -171 -171 -171 -171 -171
-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% 171 171 171 171 171 171 171
8.00% 257 257 257 257 257 257 257
KR4201RB4077 2021-11 2407.5 241

7| Z=Rpetel

=3




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 67 65 64 61 58 53 49
-5.33% 63 60 56 51 45 39 32
-2.67% 54 47 40 32 23 14 5

0% 32 22 11 0 -11 -23 -35
2.67% -10 -23 -36 -49 -62 -75 -89
5.33% -75 -89 -102 -116 -130 -144 -158
8.00% -165 -177 -189 -202 -215 -228 -241

KR4301RB3870 2021-11 %3875 35
7| =R HE

74 -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 33 34 34 34 35
-5.33% 18 19 19 20 21 21 22
-2.67% 6 7 8 9 10 11 12

0% -3 -2 -1 1 2 3
2.67% -8 -7 -7 -6 -5 -4 -3
5.33% -10 -10 -9 -9 -8 -7 -7
8.00% -11 -11 -1 -10 -10 -9 -9

KR4301RB3904 2021-11 %390 6
7| RO HE

74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 3 3 3 4 4 4 4
-2.67% 1 1 1 2 2 2 2

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 &F 0| A& LS AU (VaR : 9% LE+F,10L7|E) (Thel: 24 ThE)
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20EKRX300 Q0 H A B (FA-TH4 )

KR4101RC0000-2021-12 A A | 200K| =4

=

1,533.26
1,022.18
—  511.09
&l
o 0.00
ol 0.00 97.35 194.70 292.05 389.40 486.75 584.10 681.45 778.80
M 51100
-1,022.18
-1,533.26
-2,044.35
7%
3. AlLE| Y o] THE(X[CHE A= H) LS )
KR4101RC0000 2021-12 [ AIRO0K| =M= 164
7| R KFALO| HE A
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -164 -164 -164 -164 -164 -164 -164
-5.33% -109 -109 -109 -109 -109 -109 -109
-2.67% -55 -55 -55 -55 -55 -55 -55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 109 109 109 109 109 109 109
8.00% 164 164 164 164 164 164 164
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Mt F75H (M= 0 0 0
Al QMHEA 2% 0 0 022l
A {7tsd  |M=E 978 0 978
A S5 |2 1,719 0 1,719| & Q|
2. M7|A|-He| &l x
VNCV1-VN30 Index Future Oct21
977.63
733.23
488.82
— 24441
&l
EI— 0.00
BF 0.00 375.78 751.55 1,127.33 1,503.10 1,878.88 2,254.65 2,630.43 3,006.20
4“ -244.41
-488.82
-733.23
-977.63
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 78
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)



2021-
2021-

10-15
10-14

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)
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MOZ21-ECX EMISSION Dec21

9,378.38

7,033.79

4,689.19

— 2,344.60

— 0.00
ol 0.00 14.77 29.54 44.30 59.07 73.84 88.61 103.37 118.14

-2,344.60

-4,689.19

-7,033.79

-9,378.38

[0

3. AL 29| F XS @IH2 M4 ZY) (ErlyBt

MOZ21 ECX EMISSION Dec21 750

1S
o

4. THPYYFo| Z|EHOESHU(VaR : 9% HEIFFE, 107 FE) (EHPI:
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of| L XA SR A B (K H-THYH)
A a3

352.12

234.75

117.37

0.00

-117.37

-234.75

-352.12

-469.50

484.02

363.01

242.01

121.00

0.00

-121.00

-242.01

-363.01

-484.02

o

=ES

=

CLF2-WTI CRUDE FUTURE Jan22

.00

19.78 39.56 59.34 79.12 98.90 118.68 138.46 158.24

717

COF2-BRENT CRUDE FUTR Nov21

.00

20.64 41.28 61.92 82.56 103.20 123.84 144.48 165.12




124.52

-124.52

HOF2-NY Harb ULSD Fut Jan22

93.39

62.26

31.13

0.00

0.00

-31.13

-62.26

-93.39

712

KR4175RA0003-2021-10 M E

652.74

489.56

326.37

163.19

~. —

0.00

.00

296.70 593.40 890.10 1,186.8 1,483.50 1,780.20 2,076.90 2,373.60

-163.19

N

-326.37

-489.56

-652.74

625.28

416.85

208.43

0.00

o~

72

NGF22-NATURAL GAS FUTR Jan22

0.00

-208.43

-416.85

-625.28

-833.70

1.46 2.93 4.39 5.85 7.31 8.78 10.24 11.70




QSF2-Low Su Gasoil G Jan22

169.06
126.79
84.53
— 42.26
2
E’ 0.00 T T T J T T T 1
Or 0.00 178.06 356.13 534.19 712.25 890.31 1,068.38 1,246.44 1,424.50
<‘IJ -42.26
-84.53
-126.79
-169.06 -
74
XBF2-GASOLINE RBOB FUT Jan22
173.59
115.73
— 57.86
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.58 1.16 1.74 2.32 2.90 3.48 4.06 4.64
4“ -57.86
-115.73
-173.59
-231.45 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLF2 WTI CRUDE FUTURE Jan22 38
COF2 BRENT CRUDE FUTR Nov21 39
HOF?2 NY Harb ULSD Fut Jan22 10
KR4175RA0C2021-10 HHME 52
NGF22 NATURAL GAS FUTR Jan22 67
QSF2 Low Su Gasoil G Jan22 14
XBF2 GASOLINE RBOB FUT Jan2?2 19
4, DIPYAEO| XCf&=Ao M (VaR : 99% A E|FF, 102 7|F) (THEHTHR)
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Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

338.95

254.21

169.48

84.74

0.00

-84.74

-169.48

-254.21

-338.95

117.25

87.94

58.62

29.31

0.00

-29.31

-58.62

-87.94

-117.25

BOF2-SOYBEAN OIL FUTR Jan22

14.88 29.75 59.50 74.38 89.25

.00 44.63 104.13 119.00
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 25.97 51.93 77.90 103.86 129.83 155.79 181.76 207.72




CZ1-CORN FUTURE Dec21

44534 /

334.01 /

222.67 /
— 111.34
ol
=
g, 0.00 . . . . . . \
Or 0.00 128.06 256.13 384.19 512.25 640.31 768.38 896.44 1,024.50
(‘lJ -111.34 /

-222.67 /

-334.01

-445.34

74
KCZ1-COFFEE 'C' FUTURE Dec21

364.23 /

273.17 /

182.11 /
— 91.06
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 52.16 104.33 156.49 208.65 260.81 312.98 365.14 417.30
'(‘IJ -91.06 /

-182.11 /

-273.17

-364.23

74
KR4175RA0003-2021-10 &M S

593.40

445.05 \

296.70 \
= 148.35
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 296.70 593.40 890.10 1,186.8 1,483.50 1,780.20 2,076.90 2,373.60
(‘IJ -148.35 \

-296.70 \

-445.05 \

-593.40



KWZ1-KC HRW WHEAT FUT Dec21

125.70

94.27

62.85

31.42

/

T 1

0.00

.00 180.44

T T

360.88

541.31 721.75 902.19

T

1,082.63

1,263.06

1,443.50

-31.42

/

-62.85

/

-94.27

-125.70

214.82

143.22

71.61

0.00

-71.61

-143.22

-214.82

-286.43

429.38

322.04

214.69

107.35

0.00

0.00

-107.35

-214.69

-322.04

-429.38

712

SBH2-Sugar #11 (WORLD) Mar22

/

T 1

T T

.00 4.97 9.93

14.90 19.86 24.83

T

29.79

34.76 39.72

/

/

72

SF2-SOYBEAN FUTURE Jan22

/

T 1

T T

301.50 603.00

904.50 ,206.00 1,507.50

T

1,809.00

2,110.50 2,412.00




SMF2-SOYBEAN MEAL FUTR Jan22

139.66
93.10
— 46.55
3|
Er 0.00 T T T J T T 1
Or 0.00 78.45 156.90 235.35 313.80 392.25 549.15 627.60
4“ -46.55
-93.10
-139.66
-186.21 -
7t4
WZ1-WHEAT FUTURE(CBT) Dec21
250.22
187.67
125.11
— 62.56
&
?_r_ 0.00 T T T 7 T T )
Or 0.00 179.69 359.38 539.06 718.75 898.44 1,257.81 1,437.50
4“ -62.56
-125.11
-187.67
-250.22 -~
74
3. AlLI2|E &l HF (X C =40 Hd=H) m e RELASIEC)
BOF2 SOYBEAN OIL FUTR Jan22 27
CTZ1 COTTON NO.2 FUTR Dec21 9
CZ1 CORN FUTURE Dec21 36
KCZ1 COFFEE 'C' FUTURE Dec21 29
KR4175RA0C2021-10 HE{ME 47
KWZ1 KC HRW WHEAT FUT Dec21 10
SBH2 Sugar #11 (WORLD) Mar22 23
SF2 SOYBEAN FUTURE Jan22 34
SMF2 SOYBEAN MEAL FUTR Jan22 15
WZ1 WHEAT FUTURE(CBT) Dec21 20
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