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EHASAUHER (XA -THEH)
A a3

467.91

311.94

155.97

0.00

-155.97

-311.94

-467.91

-623.87

253.35

190.01

126.67

63.34

0.00

-63.34

-126.67

-190.01

-253.35

o

=ES

=

BOF2-SOYBEAN OIL FUTR Jan22

15.66 31.32 46.97 62.63 78.29 93195 109.60

.00 125.26
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 27.14 54.27 81.41 108.54 135.68 162.81 189.95 217.08




CZ1-CORN FUTURE Dec21

816.19 /
612.14 /
408.09 /
204.05 /
0.00 T T T T T T 1
0.00 134.50 269.00 403.50 538.00 672.50 807.00 941.50 1,076.00
-204.05 /
-408.09 /
-612.14
-816.19
74
KCZ1-COFFEE 'C' FUTURE Dec21
465.38 /
310.25 /
155.13 /
0.00 T T T T T T )
0.00 50.64 101.28 151.91 202.55 253.19 303.83 354.46 405.10
-155.13 /
-310.25 /
-465.38
-620.50
74
KR4175RB0002-2021-11 H&{ME
306.52 \\
204.35 \
102.17 \
0-00 T T T T T T 1
0.00 291.93 583.85 875.78 1,167.7 1,459.63 1,751.55 2,043.48 2,335.40
-102.17 \
-204.35 \
-306.52 \
-408.70




KWZ1-KC HRW WHEAT FUT Dec21

38.78

2,494.00

272.30 /
204.22 /
136.15 /
— 6807
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 194.44 388.88 583.31 777.75 972.19 1,166.63  1,361.06  1,555.50
! [ /
-136.15 /
-204.22
-272.30
7
SBH2-Sugar #11 (WORLD) Mar22
482.99 /
362.24 /
241.49 /
— 120.75
ol
=|
I 000 . . . . i i ]
ol 0.00 4.85 9.70 14.54 19.39 24.24 29.09 33.93
'(‘IJ -120.75 /
-241.49 /
-362.24
-482.99
o
SF2-SOYBEAN FUTURE Jan22
739.58 /
554.69 /
369.79 /
— 18490
=
T 000 ; ; ; ; ; ; \
ol 0.00 311.75 623.50 935.2y¢1'7.00 1,558.75  1,870.50  2,182.25
'('lJ -184.90 /
-369.79 /
-554.69
-739.58



SMF2-SOYBEAN MEAL FUTR Jan22

—~ 86.95

= /
=

n

2|r 0.00 81.45 162.90 244.35 325.80 407.25 488.70 570.15 651.60
i

-86.95 /

-173.90 /
-260.84

e

WZ1-WHEAT FUTURE(CBT) Dec21

443.18 /

332.38 /

221.59 /

—~ 110.79

E /
=

]

— 0.00 T T T T T T
?Ir 0.00 189.88 379.75 569.63 759.50 949.38 1,139.25 1,329.13 1,519.00
i

-110.79 /

-221.59 /
-332.38

-443.18
714
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2. M7|A|-He| &l x
KR4101RC0000-2021-12 A A I|200X| =M E
499.19
374.39
249.59
— 124.80
3]
;"ir, 0.00
6r 0.00 99.84 199.68 299.51 399.35 499.19 599.03 698.86 798.70
<‘IJ -124.80
-249.59
-374.39
-499.19
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) :HHOER)
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% -27 -27 -27 -27 -27 -27 -27
-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% 27 27 27 27 27 27 27
8.00% 40 40 40 40 40 40 40
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VGZ1-EURO STOXX 50 Dec21

578.34

433.75

289.17

—~ 144,58

— 0.00
ol 0.00 1,046.13 2,092.25 3,138.38 4,184.50 5,230.63 6,276.75 7,322.88 8,369.00

-144.58

-289.17

-433.75

-578.34
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3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21
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a7|AHe| £9TE
HCV1-HSCEI Futures Oct21
796.46
530.97
—~  265.49
ol
=|
’Lr_ 0.00
ol 0.00 2,332.50  4,665.00  6,997.50 9,330.00 11,662.50 13,995.00 16,327.50 18,660.00
H -265.49
-530.97
-796.46
-1,061.94

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCV1 HSCEI Futures Oct21 5
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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

712
3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) (Ehg]uhatel)
KR4201RB3871 2021-11 =2387.5 966

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 498 488 476 463 448 433 417
-5.33% 436 417 397 376 355 334 313
-2.67% 294 271 247 224 200 176 153
0% 59 40 20 0 -21 -42 -64
2.67% -247 -257 -269 -283 -298 -314 -331
5.33% -589 -593 -598 -606 -614 -624 -636
8.00% -943 -945 -947 -950 -954 -959 -966
KR4201RB3905 2021-11 2390 3,134

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,486 1,458 1,425 1,386 1,344 1,297 1,248
-5.33% 1,324 1,266 1,204 1,140 1,075 1,008 939
-2.67% 922 844 766 688 610 531 453
0% 212 143 72 0 -73 -147 =222
2.67% -756 -798 -845 -896 -952 -1,010 -1,071
5.33% -1,870 -1,888 -1,912 -1,941 -1,975 -2,013 -2,056
8.00% -3,041 -3,047 -3,056 -3,069 -3,086 -3,108 -3,134
KR4301RB3904 2021-11 &390 1,130

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,104 -1,105 -1,108 -1,112 -1,116 -1,122 -1,130
-5.33% -568 -579 -591 -605 -619 -635 -651
-2.67% -149 -172 -194 -216 -239 -262 -284
0% 51 35 18 0 -19 -38 -57
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OESXX1-C4175-EURO STOXX 50

24.17

18.12

12.08

—~ 6.04

A

0.00

-6.04

-12.08

-18.12

-24.17

8.47

6.35

4.24

2.12

0.00

-2.12

-4.24

-6.35

-8.47

.00

15.93

31.85 47.78 63.70 79.63 95.55 111.48

127.40

e

OESXX1-C4200-EURO STOXX 50

.00

12.03

24.05 36.08 48.10 60.13 72.15 84.18

96.20




OESXX1-P4175-EURO STOXX 50

18.44
13.83
9.22
—~ 461
ol
E’ 0-00 T T T d T T T 1
ol 0.00 12.15 24.30 36.45 48.60 60.75 72.90 85.05 97.20
l(‘“ -4.61
-9.22
-13.83
-18.44 -
73
OESXX1-P4200-EURO STOXX 50
10.20
7.65
5.10
— 255
ol
?_r_ 0.00 T T T 7 T T T )
ol 0.00 14.48 28.95 43.43 57.90 72.38 86.85 101.33 115.80
4“ -2.55
5.10
-7.65
-10.20 -
7
3. ALY AATZHE @(CHA M A2 (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 3
OESXX1-C41 EURO STOXX 50 2
OESXX1-C42 EURO STOXX 50 1
OESXX1-P41 EURO STOXX 50 1
OESXX1-P42 EURO STOXX 50 1
4. THY A B0 A|TH2 MUY ZA(VaR : 99% M4 E,1027IF) (Er9l4Brel)
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2| C| ool K200(F A B 8- THIT ZHE E)

M F75H (M= 0 0 0| &
AT 27t5dH  |SM 0 0 0| &
A e = A 3,295 0 3,295| &L
A 27t5H  |SM 584 5,522 -4,938| &L
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
2,470.98
1,647.32
— 823.66
x
E‘r' 0.00 T T T J T T T 1
EI' 0.00 99.84 199.68 299.51 399.35 499.19 599.03 698.86 798.70
<‘IJ -823.66
-1,647.32
-2,470.98
-3,294.64 -
74
KR4201RB4077-2021-11 =407.5
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= 263

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -263 -263 -263 -263 -263 -263 -263
-5.33% -176 -176 -176 -176 -176 -176 -176
-2.67% -88 -88 -88 -88 -88 -88 -88
0% 0 0 0 0 0 0 0
2.67% 88 88 88 88 88 88 88
5.33% 176 176 176 176 176 176 176
8.00% 263 263 263 263 263 263 263
KR4201RB4077 2021-11 2407.5 113

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 26 26 26 25 24 23
-5.33% 26 25 24 23 21 19 18
-2.67% 22 20 18 15 13 10 7
0% 10 7 4 0 -4 -7 -11
2.67% -14 -18 -21 -25 -29 -33 -37
5.33% -51 -54 -58 61 -64 -68 -71
8.00% -99 -101 -103 -105 -108 -110 -113
KR4201RB4101 2021-11 2410 168

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 35 35 35 34 33 32 31
-5.33% 34 33 32 31 28 26 23
-2.67% 30 27 24 21 17 13 9
0% 15 10 5 0 -5 -11 -16
2.67% -18 -24 -30 -36 -42 -48 -54
5.33% -72 77 -83 -88 -94 -99 -105
8.00% -144 -147 -151 -155 -159 -164 -168
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% 2 2 2 3 3 3 3
-2.67% 1 1 1 1 1 1 1
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4301RB3904 2021-11 3390 27

7| Z=Rpetel




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 26 26 27 27 27
-5.33% 14 14 14 14 15 15 16
-2.67% 4 4 5 5 6 6 7

0% -1 -1 0 0 0 1 1

2.67% -2 -2 -2 -2 -2 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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20EKRX300 Q0 H A B (FA-TH4 )

.I

KR4101RC0000-2021-12 A A I|200X| =M E
2,096.59
1,572.44
1,048.29
— 524.15
3]
;":_r, 0.00
SI' 0.00 99.84 199.68 299.51 399.35 499.19 599.03 698.86 798.70
«J -524.15
-1,048.29
-1,572.44
-2,096.59
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101RC0000 2021-12 LA L200K| =M= 168
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -168 -168 -168 -168 -168 -168 -168
-5.33% -112 -112 -112 -112 -112 112 112
-2.67% -56 -56 -56 -56 -56 -56 -56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 112 112 112 112 112 112 112
8.00% 168 168 168 168 168 168 168
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AOLEH EHVN30AH A (F

Mt e e B 0 0 0
M S S 0 0 0¥l
A e = A 940 0 940
A FEH |2 1,809 0 1,809| & 2|
2. M7|A|-He| &l x
VNCX1-VN30 Index Future Nov21
939.69
704.77
469.85
— 234.92
ol
E,i 0.00
BF 0.00 369.50 739.00 1,108.50 1,478.00 1,847.50 2,217.00 2,586.50 2,956.00
4“ -234.92
-469.85
-704.77
-939.69
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (THREH TR
2.5504E+11 VN30TR Index(EUR) 145
VNCX1 VN30 Index Future Nov21 75
4. THA Y F 0| AL YSH(VaR : 99%MUEFF,10L7|FE) (Th?|: 2k 2)
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2.

TIPS

210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

7,761.60

5,821.20

3,880.80

—~ 1,940.40

o_ 0.00 : : : ; . . .
ol 0.00 0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

-1,940.40

-3,880.80

-5,821.20

-7,761.60 -
717

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

6,767.00

5,075.25

3,383.50

— 1,691.75

— 0.00 T T T d T T T
ol 0.00 0.25 0.51 0.76 1.01 1.26 1.52 1.77

A

2.02

-1,691.75

-3,383.50

-5,075.25

-6,767.00 -



210884211022-IHS Markit Global Carbon Index(TR)

2,896.80
2,172.60
1,448.40
— 72420
&l
Er’ 0.00 T T T J T T T 1
ol 0.00 0.26 0.51 0.77 1.02 1.28 1.53 1.79 2.04
H -724.20
-1,448.40
-2,172.60
-2,896.80 -
7t
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 620
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 540
2.1088E+11 IHS Markit Global Carbon Index(TR) 233
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (THl:2 T3
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MOZ21-ECX EMISSION Dec21

9,373.11

7,029.83

4,686.55

—~ 2,343.28

o_ 0.00
ol 0.00 14.75 29.50 44.24 58.99 73.74 88.49 103.23 117.98

-2,343.28

-4,686.55

-7,029.83

-9,373.11

71

3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
MOZ21 ECX EMISSION Dec21 750
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of| L X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=ES

=

A

489.87

367.40

244.94

122.47

0.00

-122.47

-244.94

-367.40

-489.87

498.27

373.70

249.14

124.57

0.00

-124.57

-249.14

-373.70

-498.27

CLF2-WTI CRUDE FUTURE Jan22

20.65 41.31 61.96 82.61 103.26 123.92 144.57

.00 165.22
717
COF2-BRENT CRUDE FUTR Nov21
.00 21.29 42.59 63.88 85.17 106.46 127.76 149.05 170.34




HOF2-NY Harb ULSD Fut Jan22

712

KR4175RB0002-2021-11 H&{ME

~. —

291.93 583.85 875.78 1,167.7 1,459.63 1,751.55 2,043.48 2,335.40

N

o~

72

NGF22-NATURAL GAS FUTR Jan22

1.54 3.08 4.61 6.15 7.69 9.23 10.76 12.30

126.71
95.03
63.36

. 3168

ol

=

L o000

ol 0.00

M -31.68
-63.36
-95.03

-126.71
642.24
481.68
321.12

~ 16056

od

=

T 000

ol 0.00

<M -160.56
-321.12
-481.68
-642.24
875.04
656.28
437.52

. 21876

ol

=

T 000

ol 0.00

M -218.76
-437.52
-656.28
-875.04




QSF2-Low Su Gasoil G Jan22

173.15
129.86
86.58
— 43.29
2
E’ 0.00 T T T J T T T 1
Or 0.00 182.44 364.88 547.31 729.75 912.19 1,094.63 1,277.06 1,459.50
<‘IJ -43.29
-86.58
-129.86
-173.15 -
74
XBF2-GASOLINE RBOB FUT Jan22
238.86
179.14
119.43
— 59.71
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.60 1.20 1.80 2.40 3.00 3.60 4.20 4.80
4“ -59.71
-119.43
-179.14
-238.86 -
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 51
NGF22 NATURAL GAS FUTR Jan22 70
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  2021-10-27

712 2021-10-26
Of 12| FHAMA SR A D (1 H-THYE)
Ak

o

U7|AHe| &

=ES

=

A

356.49

267.37

178.25

89.12

0.00

-89.12

-178.25

-267.37

-356.49

122.37

91.78

61.19

30.59

0.00

-30.59

-61.19

-91.78

-122.37

BOF2-SOYBEAN OIL FUTR Jan22

15.66 31.32 62.63 78.29 93195

.00 46.97 109.60 125.26
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 27.14 54.27 81.41 108.54 135.68 162.81 189.95 217.08




CZ1-CORN FUTURE Dec21

468.47 /

351.35 /

234.24 /
—_ 117.12
ol
=
g, 0.00 . . . . . . \
Or 0.00 134.50 269.00 403.50 538.00 672.50 807.00 941.50 1,076.00
(‘“ -117.12 /

-234.24 /

-351.35

-468.47

74
KCZ1-COFFEE 'C' FUTURE Dec21

264.71 //

176.47 /
— 88.24
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 50.64 101.28 151.91 202.55 253.19 303.83 354.46 405.10
'(‘IJ -88.24 /

-176.47 /

-264.71

-352.94

74
KR4175RB0002-2021-11 H&{ME

583.85

437.89 \

291.93 \
= 145.96
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 291.93 583.85 875.78 1,167.7 1,459.63 1,751.55 2,043.48 2,335.40
(‘IJ -145.96 \

-291.93 \

-437.89 \

-583.85



KWZ1-KC HRW WHEAT FUT Dec21

135.52

101.64

67.76

33.88

/

T 1

0.00

.00 194.44

T T

388.88

583.31 777.75 972.19

T

1,166.63

1,361.06

1,555.50

-33.88

/

-67.76

/

-101.64

-135.52

209.72

139.81

69.91

0.00

-69.91

-139.81

-209.72

-279.62

443.74

332.81

221.87

110.94

0.00

0.00

-110.94

-221.87

-332.81

-443.74

712

SBH2-Sugar #11 (WORLD) Mar22

/

T 1

T T

.00 4.85 9.70

14.54 19.39 24.24

T

29.09

33.93 38.78

/

/

72

SF2-SOYBEAN FUTURE Jan22

/

T 1

T T

311.75 623.50

935.25 ,247.00  1,558.75

T

1,870.50

2,182.25 2,494.00




SMF2-SOYBEAN MEAL FUTR Jan22

193.21
144.91
96.61
— 48.30
3|
Er 0.00 T T T J T T 1
Or 0.00 81.45 162.90 24435 325.80 407.25 570.15 651.60
<‘IJ -48.30
-96.61
-144.91
-193.21 -
7t4
WZ1-WHEAT FUTURE(CBT) Dec21
198.46
132.31
— 66.15
&
?_r_ 0.00 T T T 7 T T )
Or 0.00 189.88 379.75 569.63 759.50 949.38 1,329.13 1,519.00
4“ -66.15
-132.31
-198.46
-264.62 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
BOF2 SOYBEAN OIL FUTR Jan22 29
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 11
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



