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-8.00% -39 -39 -39 -39 -39 -39 -39
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0% 66 44 22 0 -22 -44 -66
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-5.33% 750 726 696 662 624 583 538
-2.67% 603 549 493 434 374 312 248
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0% 69 46 23 0 -23 -46 -70




™M | <t | ©
n| O | o
— | N | M
< |~ ™
[ I e B
— | N | M
< | Q| I~
| O | —
— | N | M
m | 0| O
— | O | A
NN
AlO | o
MmO | A
NN N | M
o m | <
n | — | N
NN | m
~]0 | wn
O | — |
NN | MM
XXX
N | O
©|lm| S
ANl 1| O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



SAY 2021-11-01
712 2021-10-29

M 27153 A 0/&e
A S e JER
A F7t5H A 10 10|22
A *t5H |24 0 69 -69| &Ly
BH7|AIHO| £ RE
OESXX1-C4175-EURO STOXX 50
33.54
25.16
16.77
— 839
&l
ar
o 0.00 : : : , : : : ]
ol 0.00 21.98 43.95 65.93 87.90 109.88 131.85 153.83 175.80
H -8.39
-16.77
-25.16
-33.54
77
OESXX1-C4200-EURO STOXX 50
12.44
9.33
6.22
— 311
&l
ar
— 0.00 T T T T T T T 1
ol 0.00 17.55 35.10 52.65 70.20 87.75 105.30 122.85 140.40
H 3.11
6.22
9.33
-12.44



OESXX1-P4175-EURO STOXX 50

14.96
11.22
7.48
—~ 374
ol
E’ 0-00 T T T d T T T 1
ol 0.00 9.80 19.60 29.40 39.20 49.00 58.80 68.60 78.40
l(‘“ -3.74
-7.48
-11.22
-14.96 -
73
OESXX1-P4200-EURO STOXX 50
8.22
6.17
4.11
—~ 2.06
ol
?.r- 0.00 ’ )
ol 0.00 11.60 23.20 34.80 46.40 58.00 69.60 81.20 92.80
4“ -2.06
4.11
-6.17
-8.22 -
7
3. AL 29| FXHE @IH2 M43 Y) SO
260105SQPX SG EURO Covered CALL STRATEGY 7
OESXX1-C41EURO STOXX 50 3
OESXX1-C42 EURO STOXX 50 1
OESXX1-P41 EURO STOXX 50 1
OESXX1-P42 EURO STOXX 50 1
4. THYA S| ATh2 MO LI A(VaR : 99%AIEISF,1027|F) CLEE)




SAY 2021-11-01
712 2021-10-29

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 3,202 0 3,202 | &FLH
A *t5H |24 584 5,522 -4,938| &L
TE7|A|He| &=
KR4101RC0000-2021-12 A A I|200X| =M E
3,202.24
2,401.68
1,601.12
— 800.56
o2
;—r' 0.00 T T T J T T T 1
6r 0.00 97.04 194.08 291.11 388.15 485.19 582.23 679.26 776.30
<‘IJ -800.56
-1,601.12
-2,401.68
-3,202.24 -
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= 256

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -256 -256 -256 -256 -256 -256 -256
-5.33% -171 -171 -171 -171 -171 -171 -171
-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% 171 171 171 171 171 171 171
8.00% 256 256 256 256 256 256 256
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 9 9 9
-5.33% 10 9 9 9 8 8 7
-2.67% 9 8 8 7 5 4 2
0% 6 4 2 0 -2 -5 -7
2.67% -4 -8 -11 -14 -17 -20 -24
5.33% -27 -31 -34 -38 -41 -45 -49
8.00% -64 -66 -69 72 -76 -79 -82
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-8.00% 12 12 12 12 12 11 11
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-2.67% 11 11 10 8 7 5 2
0% 8 6 3 0 -3 -7 -11
2.67% -5 -9 -14 -19 -24 -29 -34
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8.00% -88 93 -98 -103 -108 -113 -119
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KR4301RB3904 2021-11 3390 33

7| Z=Rpetel




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 33 33 33 33 33
-5.33% 20 20 20 20 21 21 21
-2.67% 8 8 9 9 9 10 10

0% -2 -1 -1 0 1 1 2
2.67% -6 -6 -6 -5 -5 -4 -4
5.33% -8 -7 -7 -7 -7 -7 -6
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KR4101RC0000-2021-12 A A I|200X| =M E
1,528.34
1,018.89
— 509.45
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SI' 0.00 97.04 194.08 291.11 388.15 485.19 582.23 679.26 776.30
«J -509.45
-1,018.89
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-2,037.79
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KR4101RC0000 2021-12 LA L200K| =M= 163
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -163 -163 -163 -163 -163 -163 -163
-5.33% -109 -109 -109 -109 -109 -109 -109
-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% 109 109 109 109 109 109 109
8.00% 163 163 163 163 163 163 163
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VNCX1-VN30 Index Future Nov21
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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
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210884211008-IHS MARKIT GLOBAL CARBON INDEX(TR)
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5,025.00
3,350.00
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210884211022-IHS Markit Global Carbon Index(TR)
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2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 615
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 535
2.1088E+11 IHS Markit Global Carbon Index(TR) 230
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120.79
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489.51
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0.00
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CLF2-WTI CRUDE FUTURE Jan22

20.37 40.73 61.10 81.46 101.83 122.19 142.56

.00 162.92
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COF2-BRENT CRUDE FUTR Nov21
.00 20.92 41.83 62.75 83.66 104.58 125.49 146.41 167.32




HOF2-NY Harb ULSD Fut Jan22

712

KR4175RB0002-2021-11 H&{ME

~. —

292.50 585.00 877.50 1,170.0 1,462.50 1,755.00 2,047.50 2,340.00

N

o~

72

NGF22-NATURAL GAS FUTR Jan22

1.47 2.94 4.40 5.87 7.34 8.81 10.27 11.74

123.13
92.35
61.57

— 3078

ol

=

L o000

ol 0.00

M -30.78
-61.57
92.35

-123.13
643.50
482.63
321.75

~ 16088

od

=

T 000

ol 0.00

<M -160.88
-321.75
-482.63
-643.50
627.07
418.04

—  209.02

ol

=

T 000

ol 0.00

@ -209.02
-418.04
-627.07
-836.09




QSF2-Low Su Gasoil G Jan22

166.73
125.05
83.36
— 4168
&l
?—’ 0.00 T T T J T T T 1
ol 0.00 175.56 351.13 526.69 702.25 877.81 1,053.38  1,228.94  1,404.50
M -41.68
-83.36
-125.05
-166.73 -
7t
XBF2-GASOLINE RBOB FUT Jan22
230.85
173.14
115.43
— 5771
&l
Er_ 0.00 : : : ; : : : ‘
ol 0.00 0.58 1.16 1.74 2.32 2.90 3.48 4.06 4.64
H 57.71
-115.43
-173.14
-230.85 -
77
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLF2 WTI CRUDE FUTURE Jan22 39
COF2 BRENT CRUDE FUTR Nov21 39
HOF2 NY Harb ULSD Fut Jan22 10
KR4175RB002021-11 He{M= 51
NGF22 NATURAL GAS FUTR Jan22 67
QSF2 Low Su Gasoil G Jan22 13
XBF2 GASOLINE RBOB FUT Jan22 18
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



SAY 2021-11-01

712 2021-10-29
Oa2|EANAHA S A (X H-THEH)
Ak

o

U7|AHe| &

=ES

=

A

345.68

259.26

172.84

86.42

0.00

-86.42

-172.84

-259.26

-345.68

96.35

64.23

32.12

0.00

-32.12

-64.23

-96.35

-128.46

BOF2-SOYBEAN OIL FUTR Jan22

30.35 60.70 75.88 91.05

.00 15.18 45.53 106.23 121.40
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 28.43 56.87 85.30 113.73 142.16 170.60 199.03 227.46




CZ1-CORN FUTURE Dec21

490.16 /

367.62 /

245.08 /
— 122,54
ol
=
g, 0.00 . . . . . . \
Or 0.00 140.69 281.38 422.06 562.75 703.44 844.13 984.81 1,125.50
(‘lJ -122.54 /

-245.08 /

-367.62

-490.16

74
KCZ1-COFFEE 'C' FUTURE Dec21

261.31 //

174.20 /
— 87.10
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 49.99 99.98 149.96 199.95 249.94 299.93 349.91 399.90
'(‘IJ -87.10 /

-174.20 /

-261.31

-348.41

74
KR4175RB0002-2021-11 H&{ME

585.00

438.75 \

292.50 \
= 146.25
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 292.50 585.00 877.50 1,170.0 1,462.50 1,755.00 2,047.50 2,340.00
(‘IJ -146.25 \

-292.50 \

-438.75 \

-585.00



KWZ1-KC HRW WHEAT FUT Dec21

103.25

68.84

34.42

/

T 1

0.00

.00 197.50

T T

395.00

592.50 790.00 987.50

T

1,185.00

1,382.50

1,580.00

-34.42

/

-68.84

-103.25

-137.67

282.93

212.20

141.47

70.73

0.00

-70.73

-141.47

-212.20

-282.93

443.41

332.56

221.70

110.85

0.00

0.00

-110.85

-221.70

-332.56

-443.41

/

712

SBH2-Sugar #11 (WORLD) Mar22

/

T 1

T T

.00 4.91 9.81

14.72 19.62 24.53

T

29.43

34.34 39.24

/

/

72

SF2-SOYBEAN FUTURE Jan22

/

T 1

T T

311.50 623.00

934.50 ,246.00 1,557.50

T

1,869.00

2,180.50 2,492.00




SMF2-SOYBEAN MEAL FUTR Jan22

195.21
146.41
97.60
— 48.80
3|
Er 0.00 T T T J T T 1
Or 0.00 82.30 164.60 246.90 329.20 411.50 576.10 658.40
<‘IJ -48.80
-97.60
-146.41
-195.21 -
7t4
WZ1-WHEAT FUTURE(CBT) Dec21
269.18
201.89
134.59
— 67.30
&
?_r_ 0.00 T T T 7 T T )
Or 0.00 193.13 386.25 579.38 772.50 965.63 1,351.88 1,545.00
4“ -67.30
-134.59
-201.89
-269.18 -
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 39
KCZ1 COFFEE 'C' FUTURE Dec21 28
KR4175RB002021-11 HEME 47
KWZ1 KC HRW WHEAT FUT Dec21 11
SBH2 Sugar #11 (WORLD) Mar22 23
SF2 SOYBEAN FUTURE Jan22 35
SMF2 SOYBEAN MEAL FUTR Jan22 16
WZ1 WHEAT FUTURE(CBT) Dec21 22
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