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615.25

461.44

307.62

153.81

0.00

-153.81
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250.12
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125.06

62.53

0.00

-62.53

-125.06

-187.59

-250.12
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BOF2-SOYBEAN OIL FUTR Jan22

15.43 30.87 46.30 61.73 77.16 92.60 108.03

.00 123.46
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 26.76 53.52 80.28 107.04 133.80 160.56 187.32 214.08




CZ1-CORN FUTURE Dec21

838.99 /

629.24 /

419.50 /
— 209.75
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=
g, 0.00 . . . . . . \
Or 0.00 133.19 266.38 399.56 532.75 665.94 799.13 932.31 1,065.50
(‘lJ -209.75 /

-419.50 /

-629.24

-838.99
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KCZ1-COFFEE 'C' FUTURE Dec21

463.41 /

308.94 /
— 154.47
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=|
I 000 : : : ; ; ; ]
Or 0.00 50.40 100.80 151.20 201.60 252.00 302.40 352.80 403.20
'(‘IJ -154.47 /

-308.94 /

-463.41

-617.88
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KR4175RB0002-2021-11 E{ME

294.93

221.19 \

147.46 \
= 73.73
&l
=|
f_. 0.00 . . . . ; ; \
Or 0.00 294.93 589.85 884.78 1,179.7 1,474.63 1,769.55 2,064.48 2,359.40
(‘IJ -73.73 \

-147.46 \

-221.19 \

-294.93
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262.31

196.73

131.16

65.58

/

T 1

0.00

.00 187.25

T T

374.50

561.75 749.00 936.25

T

1,123.50

1,310.75

1,498.00

-65.58

/

-131.16

/

-196.73

-262.31

507.28

380.46

253.64

126.82

0.00

-126.82

-253.64

-380.46

-507.28

729.20

546.90

364.60

182.30

0.00

0.00

-182.30

-364.60

-546.90

-729.20
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/

T 1

T T

.00 4.84 9.68

14.51 19.35 24.19

T

29.03

33.86 38.70

/

/
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SF2-SOYBEAN FUTURE Jan22

/

T 1

T T

307.25 614.50

921.75 ,229.00 1,536.25

T

1,843.50

2,150.75 2,458.00
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377.49 /

283.12 /

188.74 /
— 9437
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 79.53 159.05 238.58 318.10 397.63 477.15 556.68 636.20
'('IJ -94.37 /

-188.74 /

-283.12

-377.49
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WZ1-WHEAT FUTURE(CBT) Dec21

354.44 /

236.29 /
. 118.15
ol
=|
I 000 ‘ ‘ ‘ :
ol 0.00 184.06 368.13 552.19 736.25 920.31 1,104.38 1,288.44 1,472.50
(‘lJ -118.15 /

-236.29 /

-354.44

-472.59
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KR4101RC0000-2021-12 A A I|200X| =M E
49475
371.06
247.38
— 123.69
3]
;"ir, 0.00
6r 0.00 98.95 197.90 296.85 395.80 494.75 593.70 692.65 791.60
<‘IJ -123.69
-247.38
-371.06
-494.75
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3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
KR4101RC0000 2021-12 [AI200K| $=ME 40
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40 -40 -40 -40 -40 -40 -40
-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% 40 40 40 40 40 40 40
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VGZ1-EURO STOXX 50 Dec21

572.76

429.57

286.38

—~ 143.19

— 0.00
ol 0.00 1,035.88 2,071.75 3,107.63 4,143.50 5,179.38 6,215.25 7,251.13 8,287.00

-143.19

-286.38

-429.57

-572.76
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HSCEI Futures Oct21
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HCV1-HSCEI Futures Oct21
766.64
511.09
—~  255.55
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’Lr_ 0.00
ol 0.00 2,244.00  4,488.00  6,732.00 ~8,976.00 11,220.00 13,464.00 15,708.00 17,952.00
H -255.55
-511.09
-766.64
-1,022.19
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KR4201RB3871-2021-11 =387.5
13,078.13
9,808.59
6,539.06
— 3,269.53
e
od
=
= 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘ )
ol 0.00 96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00
@ -3,269.53
-6,539.06
-9,808.59
-13,078.13
7t4
KR4201RB3905-2021-11 E390
43,680.00
32,760.00
21,840.00
— 10,920.00
ke
o
=
g, 0.00 ‘ ‘ ‘ | ‘ ‘ ‘
ol 0.00 97.50 195.00 292.50 390.00 487.50 585.00 682.50 780.00

<‘IJ -10,920.00
-21,840.00
-32,760.00

-43,680.00




21,450.00

16,087.50

10,725.00

-10,725.00

-16,087.50

-21,450.00 -

5,362.50

0.00

-5,362.50

KR4301RB3904-2021-11 5390

0.00

97.50

195.00

292.50

390.00

487.50

585.00

682.50

780.00

712
3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) (Ehg]uhatel)
KR4201RB3871 2021-11 =2387.5 900

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 465 451 436 419 401 381 361
-5.33% 404 381 358 334 309 283 258
-2.67% 281 253 224 196 167 138 110
0% 82 55 28 0 -28 -56 -84
2.67% -185 -205 -226 -249 -273 -297 -322
5.33% -499 -511 -525 -540 -558 =577 -597
8.00% -838 -844 -852 -861 -872 -886 -900
KR4201RB3905 2021-11 2390 2,910

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,402 1,364 1,319 1,269 1,213 1,153 1,090
-5.33% 1,237 1,168 1,095 1,019 941 860 777
-2.67% 883 790 697 604 510 416 322
0% 283 189 95 0 -95 -190 -286
2.67% -553 -627 -705 -786 -869 -954 -1,041
5.33% -1,564 -1,610 -1,663 -1,722 -1,785 -1,853 -1,925
8.00% -2,675 -2,698 -2,728 -2,765 -2,808 -2,856 -2,910
KR4301RB3904 2021-11 &390 1,259

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,214 -1,217 -1,222 -1,229 -1,237 -1,247 -1,259
-5.33% -662 -676 -692 -709 -728 -749 -770
-2.67% -202 -229 -257 -286 -314 -343 -372
0% 86 58 29 0 -29 -59 -88
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OESXX1-C4175-EURO STOXX 50

21.51

16.13

10.75

—~ 5.38

A

0.00

-5.38

-10.75

-16.13

-21.51

7.90

5.93

3.95

1.98

0.00

-1.98

-3.95

-5.93

-7.90

.00

13.50

27.00 40.50 54.00 67.50 81.00 94.50

108.00

e

OESXX1-C4200-EURO STOXX 50

.00

10.28

20.55 30.83 41.10 51.38 61.65 71.93

82.20




OESXX1-P4175-EURO STOXX 50

32.26
24.20
16.13
— 8.07
&
E’ 0-00 T T T d T T T 1
ol 0.00 20.25 40.50 60.75 81.00 101.25 121.50 141.75 162.00
l(“ -8.07
-16.13
-24.20
-32.26 -
72
OESXX1-P4200-EURO STOXX 50
17.92
13.44
8.96
—~ 448
&
?.r- 0.00 T T T ? )
ol 0.00 23.30 46.60 69.90 93.20 116.50 139.80 163.10 186.40
4“ -4.48
-8.96
-13.44
-17.92 -
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2601055QPX SG EURO Covered CALL STRATEGY 3
OESXX1-C41 EURO STOXX 50 2
OESXX1-C42 EURO STOXX 50 1
OESXX1-P41 EURO STOXX 50 3
OESXX1-P42 EURO STOXX 50 1
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2| C| ool K200(F A B 8- THIT ZHE E)

MR {ItEd  |ME 0 0 0 S
tllgt FtEH =M 0 0 0|ZtLY
A e = A 3,265 0 3,265| &L
A *t5H |24 584 5,522 -4,938| &L
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
3,265.35
2,449.01
1,632.68
— 816.34
o2
;—r' 0.00 T T T J T T T 1
6r 0.00 98.95 197.90 296.85 395.80 494.75 593.70 692.65 791.60
<‘IJ -816.34
-1,632.68
-2,449.01
-3,265.35 -
74
KR4201RB4077-2021-11 Z407.5
2,139.38
1,604.53
1,069.69
—_— 534.84
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00
4“ -534.84
-1,069.69
-1,604.53
-2,139.38



3,382.50

2,536.88

1,691.25

-1,691.25

-2,536.88

-3,382.50

KR4201RB4101-2021-11 =410

845.63

T 1

0.00

0.00

102.50

205.00 307.50 410.00 512.50 615.00 717.50 820.00

-845.63

.

~

72

KR4301RB3870-2021-11 5£387.5

96.88

72.66

48.44

24.22

o~

0.00

T

96.88

T T T

193.75 290.63 387.50 484.38 581.25 678.13 775.00

-24.22

-48.44

-72.66

-96.88
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KR4301RB3904-2021-11 390

487.50

365.63

243.75

121.88

T T T 1

0.00

.00

T

97.50

T T T

195.00 292.50 390.00 487.50 585.00 682.50 780.00

-121.88

-243.75

-365.63

-487.50
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KR4101RC0000 2021-12 [ALR00K| =M= 261

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -261 -261 -261 -261 -261 -261 -261
-5.33% -174 -174 -174 -174 -174 -174 -174
-2.67% -87 -87 -87 -87 -87 -87 -87
0% 0 0 0 0 0 0 0
2.67% 87 87 87 87 87 87 87
5.33% 174 174 174 174 174 174 174
8.00% 261 261 261 261 261 261 261
KR4201RB4077 2021-11 2407.5 105

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 28 27 26 24 23
-5.33% 28 26 25 23 21 19 16
-2.67% 23 20 18 15 11 8 5
0% 12 8 4 0 -4 -8 -13
2.67% -9 -13 -18 -23 -27 -32 -37
5.33% -41 -45 -49 -54 -58 -63 -68
8.00% -82 -86 -89 93 -97 -101 -105
KR4201RB4101 2021-11 2410 157

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 40 39 38 37 36 34 31
-5.33% 38 36 34 32 29 25 22
-2.67% 32 29 25 21 16 11 6
0% 18 12 6 0 -6 -13 -19
2.67% -11 -18 -25 -33 -40 -47 -55
5.33% -57 -64 -71 -78 -86 -93 -100
8.00% -119 -125 -131 -137 -143 -150 -157
KR4301RB3870 2021-11 3387.5 5

7| =XHAte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 3 3 3 3 3 3 3
-2.67% 1 1 1 1 1 1 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 0 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301RB3904 2021-11 3390 29
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.I

KR4101RC0000-2021-12 A A I|200X| =M E
1,558.46
1,038.98
— 519.49
3]
;":_r, 0.00
SI' 0.00 98.95 197.90 296.85 395.80 494.75 593.70 692.65 791.60
«J -519.49
-1,038.98
-1,558.46
-2,077.95
74
A LE| Y &R ZHF(Z|C &AL ZH) =Ll )
KR4101RC0000 2021-12 LA L200K| =M= 166
|_7|c_x|-)\|-o| I:ﬁE)k-i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -166 -166 -166 -166 -166 -166 -166
-5.33% -111 -111 -111 -111 -111 -111 -111
-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% 111 111 111 111 111 111 111
8.00% 166 166 166 166 166 166 166
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Mt F75H (M= 0 0 0
Al QMHEA 2% 0 0 022l
A {7tsd  |M=E 889 0 889
A S5 |2 1,716 0 1,716/ & Q|
2. M7|A|-He| &l x
VNCV1-VN30 Index Future Oct21
888.71
666.53
444.35
. 222.18
&l
EI- 0.00
BF 0.00 377.63 755.25 1,132.88 1,510.50 1,888.13 2,265.75 2,643.38 3,021.00
4“ -222.18
-444.35
-666.53
-888.71
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 137
VNCV1 VN30 Index Future Oct21 71
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

7,604.80

5,703.60

3,802.40

—~ 1,901.20

o_ 0.00 : : : ; . . .
ol 0.00 0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

-1,901.20

-3,802.40

-5,703.60

-7,604.80 -
717

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

6,633.00

4,974.75

3,316.50

— 1,658.25

— 0.00 T T T d T T T
ol 0.00 0.25 0.50 0.74 0.99 1.24 1.49 1.73

A

1.98

-1,658.25

-3,316.50

-4,974.75

-6,633.00 -
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MOZ21-ECX EMISSION Dec21

6,974.12

4,649.42

—~ 2,324.71

— 0.00
ol 0.00 14.64 29.28 43.92 58.56 73.20 87.84 102.48 117.12

H -2,324.71

-4,649.42

-6,974.12

-9,298.83
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MOZ21 ECX EMISSION Dec21 744
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A

479.05

359.28

239.52

119.76

0.00

-119.76

-239.52

-359.28

-479.05

490.08

367.56

245.04

122.52

0.00

-122.52

-245.04

-367.56

-490.08

CLF2-WTI CRUDE FUTURE Jan22

20.19 40.37 60.56 80.74 100.93 121.11 141.30

.00 161.48
717
COF2-BRENT CRUDE FUTR Nov21
.00 20.92 41.83 62.75 83.66 104.58 125.49 146.41 167.32
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KR4175RB0002-2021-11 H&{ME

~. —

294.93 589.85 884.78 1,179.7 1,474.63 1,769.55 2,064.48 2,359.40

N

o~

72

NGF22-NATURAL GAS FUTR Jan22

126.05
94.54
63.02

— 3151

ol

=

L o000

ol 0.00

M -31.51
-63.02
-94.54

-126.05
648.84
486.63
324.42

= 16221

od

=

T 000

ol 0.00

<M -162.21
-324.42
-486.63
-648.84
761.85
571.39
380.92

— 190.46

ol

=

T 000

ol 0.00

M -190.46
-380.92
-571.39
-761.85




QSF2-Low Su Gasoil G Jan22

128.83
85.89
— 42.94
2
E’ 0.00 T T T J T T T 1
Or 0.00 180.94 361.88 542.81 723.75 904.69 1,085.63 1,266.56 1,447.50
<‘IJ -42.94
-85.89
-128.83
-171.77 -
74
XBF2-GASOLINE RBOB FUT Jan22
237.60
178.20
118.80
— 59.40
&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“ -59.40
-118.80
-178.20
-237.60 -
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
KR4175RB002021-11 HHME 52
NGF22 NATURAL GAS FUTR Jan22 61
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)



SAY  2021-10-20

712 2021-10-19
Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

263.68

175.78

87.89

0.00

-87.89

-175.78

-263.68

-351.57

120.85

90.64

60.43

30.21

0.00

-30.21

-60.43

-90.64

-120.85

BOF2-SOYBEAN OIL FUTR Jan22

15.43 30.87 61.73 77.16 92.60

.00 46.30 108.03 123.46
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 26.76 53.52 80.28 107.04 133.80 160.56 187.32 214.08




CZ1-CORN FUTURE Dec21

463.71 /

347.78 /

231.85 /
— 115,93
ol
=
g, 0.00 . . . . . . \
Or 0.00 133.19 266.38 399.56 532.75 665.94 799.13 932.31 1,065.50
(‘“ -115.93 /

-231.85 /

-347.78

-463.71

74
KCZ1-COFFEE 'C' FUTURE Dec21

263.63 /

175.75 /
— 87.88
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 50.40 100.80 151.20 201.60 252.00 302.40 352.80 403.20
'(‘IJ -87.88 /

-175.75 /

-263.63

-351.51

74
KR4175RB0002-2021-11 H&{ME

589.85

442.39 \

294.93 \
= 147.46
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 294.93 589.85 884.78 1,179.7 1,474.63 1,769.55 2,064.48 2,359.40
(‘IJ -147.46 \

-294.93 \

-442.39 \

-589.85



KWZ1-KC HRW WHEAT FUT Dec21

97.89

65.26

32.63

/

T 1

0.00

.00 187.25

T T

374.50

561.75 749.00 936.25

T

1,123.50

1,310.75

1,498.00

-32.63

/

-65.26

/

-97.89

-130.52

279.01

209.25

139.50

69.75

0.00

-69.75

-139.50

-209.25

-279.01

328.14

218.76

109.38

0.00

0.00

-109.38

-218.76

-328.14

-437.51

712

SBH2-Sugar #11 (WORLD) Mar22

/

T 1

T T

.00 4.84 9.68

14.51 19.35 24.19

T

29.03

33.86 38.70

/

/

72

SF2-SOYBEAN FUTURE Jan22

/

T

T 1

T T

307.25 614.50

921.75 ,229.00 1,536.25

1,843.50

2,150.75 2,458.00




SMF2-SOYBEAN MEAL FUTR Jan22

188.74
141.56
94.37
— 47.19
3|
Er 0.00 T T T J T T 1
Or 0.00 79.53 159.05 238.58 318.10 397.63 556.68 636.20
4“ -47.19
-94.37
-141.56
-188.74 -
7t4
WZ1-WHEAT FUTURE(CBT) Dec21
256.46
192.35
128.23
— 64.12
&
?_r_ 0.00 T T T 7 T T )
Or 0.00 184.06 368.13 552.19 736.25 920.31 1,288.44 1,472.50
4“ -64.12
-128.23
-192.35
-256.46 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) m e RELASIEC)
BOF2 SOYBEAN OIL FUTR Jan22 28
CTZ1 COTTON NO.2 FUTR Dec21 10
CZ1 CORN FUTURE Dec21 37
KCZ1 COFFEE 'C' FUTURE Dec21 28
KR4175RB002021-11 HEME 47
KWZ1 KC HRW WHEAT FUT Dec21 10
SBH2 Sugar #11 (WORLD) Mar22 22
SF2 SOYBEAN FUTURE Jan22 35
SMF2 SOYBEAN MEAL FUTR Jan22 15
WZ1 WHEAT FUTURE(CBT) Dec21 21




onl

CH=Aof| &3 (VaR : 99%

&S|

4. TP Y=o



