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712 2021-10-20

EHASAUHER (XA -THEH)
A a3

618.03

463.52

309.01

154.51

0.00

-154.51

-309.01

-463.52

-618.03

251.86

188.90

125.93

62.97

0.00

-62.97

-125.93

-188.90

-251.86

19

=

BOF2-SOYBEAN OIL FUTR Jan22

15.51 31.01 46.52 62.02 77.53 93.03 108.54

.00 124.04
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 26.96 53.92 80.87 107.83 134.79 161.75 188.70 215.66




CZ1-CORN FUTURE Dec21

603.17

402.11

201.06

/

1

0.00

.00 132.56 265.13 397.69 530.25 662.81 795.38 927.94

1,060.50

-201.06

/

-402.11

/

-603.17

-804.22

469.45

312.97

156.48

0.00

-156.48

-312.97

-469.45

-625.93

293.75

220.31

146.88

73.44

0.00

-73.44

-146.88

-220.31

-293.75

712

KCZ1-COFFEE 'C' FUTURE Dec21

/

.00 293.75 587.50 881.25 1,175.0 1,468.75 1,762.50 2,056.25

.00 51.06 102.13 15M.25 255.31 306.38 357.44 408.50
74
KR4175RB0002-2021-11 H&{ME
2,350.00




KWZ1-KC HRW WHEAT FUT Dec21

37.74

2,474.00

262.02 /
196.51 /
131.01 /
—~  65.50
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 187.06 374.13 561.19 748.25 935.31 1,122.38  1,309.44  1,496.50
(‘“ -65.50 /
-131.01 /
-196.51
-262.02
7
SBH2-Sugar #11 (WORLD) Mar22
494.69 /
371.02 /
247.34 /
—~ 12367
ol
=|
I 000 . . . . i i ]
ol 0.00 4.72 9.44 14.15 18.87 23.59 28.31 33.02
'(‘IJ -123.67 /
-247.34 /
-371.02
-494.69
o
SF2-SOYBEAN FUTURE Jan22
550.39 //
366.93 /
— 183.46
=
T 000 ; ; ; ; ; ; \
ol 0.00 309.25 618.50 92%7.00 1,546.25 1,855.50  2,164.75
'('lJ -183.46 /
-366.93 /
-550.39
-733.85




SMF2-SOYBEAN MEAL FUTR Jan22

286.89 /

191.26 /

—~ 95.63

= /
=

n

— 0.00

2|r 0.00 80.60 161.20 241.80 322.40 403.00 483.60 564.20 644.80
i

-95.63 /

-191.26 /
-286.89

-382.52
e

WZ1-WHEAT FUTURE(CBT) Dec21

472.42 /

35431 /

236.21 /

—~ 118.10

ol /
=|

n

— 0.00 T T T T T T
?Ir 0.00 184.00 368.00 552.00 736.00 920.00 1,104.00 1,288.00 1,472.00
i

-118.10 /

-236.21 /
-354.31

-472.42
714
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2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| =M E
492.50
369.38
246.25
— 123.13
3]
;"ir, 0.00
6r 0.00 98.50 197.00 295.50 394.00 492.50 591.00 689.50 788.00
<‘IJ -123.13
-246.25
-369.38
-492.50
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) :HHOER)
KR4101RC0000 2021-12 [AI200K| $=ME 39
7| Z=EX4Ee| HEd
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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U7|AHe| &

VGZ1-EURO STOXX 50 Dec21

431.09

287.39

—~ 143.70

— 0.00
ol 0.00 1,039.63 2,079.25 3,118.88 4,158.50 5,198.13 6,237.75 7,277.38 8,317.00

-143.70

-287.39

-431.09

-574.79

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21 6

!

4. THPYYFo| Z|EHOESHU(VaR : 9% HEIFFE, 107 FE) (Sl 2HR)
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a7|AHe| £9TE
HCV1-HSCEI Futures Oct21

1,039.59

779.69

519.79
—~  259.90
ol
=|
’Lr_ 0.00
ol 0.00 2,282.50  4,565.00  6,847.50 9,130.00 11,412.50 13,695.00 15,977.50 18,260.00
H -259.90

-519.79

-779.69

-1,039.59

74
(£l ot

S @02 M0 4 3 )

HSCEI Futures Oct21
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2. WI|A1He &2
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




20,475.00

15,356.25

10,237.50

-10,237.50

-15,356.25

-20,475.00 -

5,118.75

0.00

-5,118.75

KR4301RB3904-2021-11 5390

0.00

97.50

195.00

292.50

390.00

487.50

585.00

682.50

780.00
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3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) (Ehg]uhatel)
KR4201RB3871 2021-11 =2387.5 884

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 429 418 405 390 373 356 337
-5.33% 378 358 336 314 290 266 242
-2.67% 268 241 213 186 158 131 103
0% 82 55 27 0 -28 -55 -83
2.67% -176 -196 -218 -241 -265 -289 -314
5.33% -484 -497 -511 -527 -545 -564 -584
8.00% -821 -827 -834 -844 -856 -869 -884
KR4201RB3905 2021-11 2390 2,850

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,287 1,255 1,217 1,173 1,123 1,069 1,012
-5.33% 1,150 1,088 1,022 952 879 804 726
-2.67% 836 749 660 571 481 390 300
0% 280 187 93 0 -94 -187 -281
2.67% -523 -598 -677 -758 -842 -927 -1,013
5.33% -1,512 -1,560 -1,614 -1,674 -1,738 -1,807 -1,878
8.00% -2,611 -2,635 -2,667 -2,704 -2,748 -2,797 -2,850
KR4301RB3904 2021-11 &390 1,242

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,207 -1,209 -1,213 -1,218 -1,224 -1,232 -1,242
-5.33% -675 -686 -699 -714 -730 -748 -767
-2.67% -218 -242 -267 -293 -319 -346 -373
0% 84 56 28 0 -28 -57 -85
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OESXX1-C4175-EURO STOXX 50

23.03

17.27

11.51

—~ 5.76

4

0.00

-5.76

-11.51

-17.27

-23.03

.00

14.53

29.05 43.58 58.10 72.63 87.15 101.68

116.20

e

OESXX1-C4200-EURO STOXX 50

8.46

6.34

4.23

211

0.00

-4.23

-6.34

-8.46

.00

11.05

22.10 33.15 44.20 55.25 66.30 77.35

88.40




OESXX1-P4175-EURO STOXX 50

27.43
20.57
13.71
—~ 6.86
ol
E’ 0-00 T T T Y T T T 1
ol 0.00 17.30 34.60 51.90 69.20 86.50 103.80 121.10 138.40
l(“ -6.86
-13.71
-20.57
-27.43 -
I
OESXX1-P4200-EURO STOXX 50
15.37
11.52
7.68
—~ 384
ol
?_r_ 0.00 T T T 2 T T T )
ol 0.00 20.08 40.15 60.23 80.30 100.38 120.45 140.53 160.60
4“ -3.84
-7.68
-11.52
-15.37 -
e
3. AL 20 FEHES AITH2 A0 AZ ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 0.06
OESXX1-C41 EURO STOXX 50 2
OESXX1-C42 EURO STOXX 50 1
OESXX1-P41 EURO STOXX 50 2
OESXX1-P42 EURO STOXX 50 1
4. THIAEO| A|CHA MO A2 U(VaR : 99%A 4+ E, 102 7] F) (EHg]uakel)



SAIY  2021-10-21
712 2021-10-20

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 3,251 0 3,251 | &FLH
A *t5H |24 584 5,522 -4,938| &L
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
3,250.50
2,437.88
1,625.25
— 812.63
o2
;—r' 0.00 T T T J T T T 1
6r 0.00 98.50 197.00 295.50 394.00 492.50 591.00 689.50 788.00
<‘IJ -812.63
-1,625.25
-2,437.88
-3,250.50 -
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

72

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




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

ol
KR4101RC0000 2021-12 [ALR00K| =M= 260

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -260 -260 -260 -260 -260 -260
-5.33% -173 -173 -173 -173 -173 -173 -173
-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% 173 173 173 173 173 173 173
8.00% 260 260 260 260 260 260 260
KR4201RB4077 2021-11 2407.5 100

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 25 25 24 24 23 22 20
-5.33% 24 23 22 20 19 16 14
-2.67% 21 18 16 13 10 7 4
0% 11 8 4 0 -4 -8 -12
2.67% -7 -12 -17 -21 -26 -30 -35
5.33% -37 -42 -46 -51 -55 -60 -64
8.00% -78 -81 -85 -89 -92 -96 -100
KR4201RB4101 2021-11 2410 150

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 34 33 32 31 29 27
-5.33% 33 32 30 28 25 22 19
-2.67% 29 26 22 18 14 10 5
0% 16 11 6 0 -6 -12 -18
2.67% 9 -16 -23 -30 -37 -44 -51
5.33% -52 -59 -66 -73 -81 -88 -95
8.00% -112 -118 -124 -130 -136 -143 -150
KR4301RB3870 2021-11 3387.5 6

7| =XHAte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 6 6
-5.33% 3 3 3 3 3 3 3
-2.67% 1 1 1 1 1 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301RB3904 2021-11 3390 30

7| Z=Rpetel




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 29 30
-5.33% 16 16 17 17 17 18 18
-2.67% 5 6 6 7 8 8 9

0% -2 -1 -1 0 1 1 2

2.67% -5 -5 -4 -4 -3 -3 -2
5.33% -6 -6 -6 -6 -5 -5 -5
8.00% -6 -6 -6 -6 -6 -6 -6

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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A OFEKRX300Q1 Sl A B (3= A

2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| M2
2,068.50
1,551.38
1,034.25
— 517.13
3]
;":_r, 0.00
SI' 0.00 98.50 197.00 295.50 394.00 492.50 591.00 689.50 788.00
«J -517.13
-1,034.25
-1,551.38
-2,068.50
74
A LE| Y &R ZHF(Z|C &AL ZH) =Ll )
KR4101RC0000 2021-12 LA L200K| =M= 165
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -165 -165 -165 -165 -165 -165 -165
-5.33% -110 -110 -110 -110 -110 -110 -110
-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% 110 110 110 110 110 110 110
8.00% 165 165 165 165 165 165 165
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2l e = A 0 0 0
illat FEH |2 0 0 0%
A A (M= 889 0 889
=4 27t15d  |2¥ 1,707 0 1,707 |22
2. 27| N He| 2o E
VNCV1-VN30 Index Future Oct21
888.60
666.45
444.30
. 222.15
ol
=,ir_ 0.00
ol 0.00 377.65 755.30 1,132.95 1,510.60  1,888.25  2,265.90  2,643.55  3,021.20
H -222.15
-444.30
-666.45
-888.60
7t
3. ALIEIQYE 2R EHE @ A A0 ATA) (EFSL: 2 2l)
2.5504E+11 VN3O0TR Index(EUR) 137
VNCV1 VN30 Index Future Oct21 71
4. TPAMEQ| X|Cf=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (T2 HHBHR)



SAIY  2021-10-21
2021-10-20

2.

TIPS

210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

7,212.80

5,409.60

3,606.40

—~ 1,803.20

o_ 0.00 : : : ; . . .
ol 0.00 0.23 0.46 0.69 0.92 1.15 1.38 1.61

1.84

-1,803.20

-3,606.40

-5,409.60

-7,212.80 -
74

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

6,298.00

4,723.50

3,149.00

— 1,574.50

— 0.00 T T T d T T T
ol 0.00 0.24 0.47 0.71 0.94 1.18 141 1.65

A

1.88

-1,574.50

-3,149.00

-4,723.50

-6,298.00 -
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2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR)
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR)
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2. WI|MHEe &

19

=

MOZ21-ECX EMISSION Dec21

6,503.40

4,335.60

—~ 2,167.80

o_ 0.00
ol 0.00 13.64 27.28 40.91 54.55 68.19 81.83 95.46 109.10

-2,167.80

-4,335.60

-6,503.40

-8,671.19

7

3. ALY AATZHE @(CHA M A2 GRETHE)
MOZ21 ECX EMISSION Dec21 694

4. THYA S| ATh2 MO LI A(VaR : 99%AIEISF,1027|F) (Erl:4 3t gl)
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of| L X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=ES

=

A

483.47

362.60

241.74

120.87

0.00

-120.87

-241.74

-362.60

-483.47

493.94

370.45

246.97

123.48

0.00

-123.48

-246.97

-370.45

-493.94

CLF2-WTI CRUDE FUTURE Jan22

20.38 40.75 61.13 81.50 101.88 122.25 142.63

.00 163.00
717
COF2-BRENT CRUDE FUTR Nov21
.00 21.09 42.18 63.27 84.36 105.45 126.54 147.63 168.72




HOF2-NY Harb ULSD Fut Jan22

94.93

63.29

—~ 3164

T 000

ol 0.00

A -31.64

-63.29

-94.93

-126.57

712

KR4175RB0002-2021-11 H&{ME

646.25

484.69

323.13

—~ 161.56

~. —

T 000

.00

293.75 587.50 881.25 1,175.0 1,468.75 1,762.50 2,056.25 2,350.00

M -161.56

N

-323.13

-484.69

-646.25

778.89
584.17
389.45
— 19472
T 000
A -194.72
-389.45
-584.17

-778.89

o~

72

NGF22-NATURAL GAS FUTR Jan22

T T 1

ol 0.00

T

1.37 2.74 4.10 5.47 6.84 8.21 9.57 10.94




QSF2-Low Su Gasoil G Jan22

171.41
128.56
85.71
— 42.85
2
E’ 0.00 T T T J T T T 1
Or 0.00 180.56 361.13 541.69 722.25 902.81 1,083.38 1,263.94 1,444.50
<‘IJ -42.85
-85.71
-128.56
-171.41 -
74
XBF2-GASOLINE RBOB FUT Jan22
237.77
178.32
118.88
— 59.44
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.60 1.20 1.79 2.39 2.99 3.59 4.18 4.78
4“ -59.44
-118.88
-178.32
-237.77 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLF2 WTI CRUDE FUTURE Jan22 39
COF2 BRENT CRUDE FUTR Nov21 40
HOF?2 NY Harb ULSD Fut Jan22 10
KR4175RB002021-11 HHME 52
NGF22 NATURAL GAS FUTR Jan22 62
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)



SAIY  2021-10-21

712 2021-10-20
Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

353.15

264.86

176.58

88.29

0.00

-88.29

-176.58

-264.86

-353.15

121.69

91.27

60.84

30.42

0.00

-30.42

-60.84

-91.27

-121.69

BOF2-SOYBEAN OIL FUTR Jan22

15.51 31.01 62.02 77.53 93.03

.00 46.52 108.54 124.04
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 26.96 53.92 80.87 107.83 134.79 161.75 188.70 215.66




CZ1-CORN FUTURE Dec21

346.18 /

230.79 /
— 115.39
ol
=
g, 0.00 . . . . . . \
Or 0.00 132.56 265.13 397.69 530.25 662.81 795.38 927.94 1,060.50
(‘“ -115.39 /

-230.79 /

-346.18

-461.57

74
KCZ1-COFFEE 'C' FUTURE Dec21

356.08 /

267.06 /

178.04 /
— 89.02
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 51.06 102.13 153.19 204.25 255.31 306.38 357.44 408.50
'(‘IJ -89.02 /

-178.04 /

-267.06

-356.08

74
KR4175RB0002-2021-11 H&{ME

587.50

440.63 \

293.75 \
= 146.88
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 293.75 587.50 881.25 1,175.0 1,468.75 1,762.50 2,056.25 2,350.00
(‘IJ -146.88 \

-293.75 \

-440.63 \

-587.50



KWZ1-KC HRW WHEAT FUT Dec21

97.78

65.19

32.59

/

T 1

0.00

.00 187.06

T T

374.13

561.19 748.25 935.31

T

1,122.38

1,309.44

1,496.50

-32.59

/

-65.19

/

-97.78

-130.37

204.06

136.04

68.02

0.00

-68.02

-136.04

-204.06

-272.08

440.30

330.23

220.15

110.08

0.00

0.00

-110.08

-220.15

-330.23

-440.30

712

SBH2-Sugar #11 (WORLD) Mar22

/

T 1

T T

.00 4.72 9.44

14.15 18.87 23.59

T

28.31

33.02 37.74

/

/

72

SF2-SOYBEAN FUTURE Jan22

/

T 1

T T

309.25 618.50

927.75 ,237.00 1,546.25

T

1,855.50

2,164.75  2,474.00




SMF2-SOYBEAN MEAL FUTR Jan22

191.26
143.44
95.63
— 47.81
3|
Er 0.00 T T T J T T 1
Or 0.00 80.60 161.20 241.80 322.40 403.00 564.20 644.80
4“ -47.81
-95.63
-143.44
-191.26 -
7t4
WZ1-WHEAT FUTURE(CBT) Dec21
256.38
192.28
128.19
— 64.09
&
?_r_ 0.00 T T T 7 T T )
Or 0.00 184.00 368.00 552.00 736.00 920.00 1,288.00 1,472.00
4“ -64.09
-128.19
-192.28
-256.38 -
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



