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EHASAUHER (XA -THEH)
A a3

546.01

409.51

273.00

136.50

0.00

-136.50

-273.00

-409.51

-546.01

640.68

427.12

213.56

0.00

-213.56

-427.12

-640.68

-854.24

19

=

BOF2-SOYBEAN OIL FUTR Jan22

14.75 29.49 58.98 73.73 88.47

.00 44.24 103.22 117.96
717
CH2-CORN FUTURE Mar22
.00 144.69 289.38 434.06 578.75 723.44 868.13 1,012.81 1,157.50




—_—

A

CTH2-COTTON NO.2 FUTR Mar22

203.78

135.85

67.93

e |

0.00

.00

28.76 57.53 86.29 115.05 143.81 172.58 201.34 230.10

-67.93

/

-135.85

-203.78

-271.70

640.69

480.52

320.34

160.17

0.00

-160.17

-320.34

-480.52

-640.69

309.83

206.55

103.28

0.00

/

72

KCH2-COFFEE 'C' FUTURE Mar22

/ —

.00

51.68 103.35 155.03 206.70 258.38 310.05 361.73 413.40

/

/

72

KR4175RB0002-2021-11 H&{ME

~.

o~

~. |

0.00

-103.28

-206.55

-309.83

-413.11

295.08 590.15 885.23 1,180.31 1,475.38 1,770.45 2,065.53 2,360.60




KWH2-KC HRW WHEAT FUT Mar22

39.20

2,433.50

291.10 /
218.32 /
145.55 /
— 72.77
ol
=|
L o000 ; ; ; ; ; ; \
ol 0.00 205.44 410.88 616.31 821.75 1,027.19  1,232.63 1,438.06  1,643.50
('IJ -72.77 /
-145.55 /
-218.32
-291.10
7
SBH2-Sugar #11 (WORLD) Mar22
488.19 /
366.14 /
244.09 /
— 122.05
ol
=|
o o000 . . . . i i ]
ol 0.00 4.90 9.80 14%60 24.50 29.40 34.30
(‘IJ -122.05 /
-244.09 /
-366.14
-488.19
E:
SF2-SOYBEAN FUTURE Jan22
649.80 /
487.35 /
324.90 /
— 162.45
=
o 000 ; ; ; ; ; ; \
ol 0.00 304.19 608.38 QIMMS 1,520.94  1,825.13  2,129.31
'('IJ -162.45 /
-324.90 /
-487.35
-649.80



270.99
180.66
— 9033
ol
=
L o000
ol 0
A -90.33
-180.66
-270.99
-361.32
360.88
240.59
— 120.29
ol
=
I 000
ol 0
H -120.29
-240.59
-360.88
-481.18
3. AL 2E
*
4. TRYAEO

SMF2-SOYBEAN MEAL FUTR Jan22

.00 84.60 169.20 253.80 338.40 423.00 507.60 592.20 676.80

/

/

e

WH2-WHEAT FUTURE(CBT) Mar22

/

/

/ |

.00 203.75 407.50 611.25 815.00 1,018.75 1,222.50 1,426.25 1,630.00
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KR4101RC0000-2021-12 A A 1| 200X| =M E

483.19
362.39
241.59
— 120.80
ol
EE 0.00
ol 0.00 96.64 193.28 289.91 386.55 483.19 579.83 676.46 773.10
<‘IJ -120.80
-241.59
-362.39
-483.19
717
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101RC0000 2021-12 ZAL200K| =M 39
J|ZERHA HEN
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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o

2. WI|MHe| &

=S

=

VGZ1-EURO STOXX 50 Dec21

599.47

449.60

299.73

—~ 149.87

— 0.00
ol 0.00 1,085.13 2,170.25 3,255.38 4,340.50 5,425.63 6,510.75 7,595.88 8,681.00

-149.87

-299.73

-449.60

-599.47

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGZ1 EURO STOXX 50 Dec21 8
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£
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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2. MI|AHe| &=
HCX1-HSCEI Futures Nov21
1,006.47
754.85
503.24
—~  251.62
ol
=
’Lr_ 0.00
ol 0.00 2,231.25  4,462.50  6,693.75 ~8,925.00 11,156.25 13,387.50 15,618.75 17,850.00
H -251.62
-503.24
-754.85
-1,006.47
74
3. AlLt2| 2% 2ol (X[l A0 ASH) (T2 HHBHR)

HCX1 HSCEI Futures Nov21

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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HHEZR(FAEE-0H4Y)
Ak

OHE@R) =ZX[M(1-2)
Mt e = = | 0 35,548 -35,548| & LY
A #tEsd  |ad 0 34,904 -34,904 | Z Ly
TEZ|A| el &=
KR4201RC3821-2021-12 =382.5

5,259.38

3,944.53

2,629.69
— 1,314.84
2
;—r' 0.00 T T T T T T T 1
6I' 0.00 95.63 191.25 286.88 382.50 478.13 573.75 669.38 765.00
<1J -1,314.84

-2,629.69

-3,944.53

-5,259.38

74
KR4201RC3854-2021-12 =385

29,645.00

22,233.75

14,822.50
—_ 7,411.25
2
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00
< -7,411.25

-14,822.50

-22,233.75

-29,645.00




3. AlLIE| 2 £YF=HSZ[CHEH

o3 o)

KR4201RC3821 2021-12 23825 339

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 163 158 152 146 139 131 123
-5.33% 144 135 126 116 106 9% 86
-2.67% 104 92 80 69 57 45 33
0% 37 25 12 0 -12 -25 -37
2.67% -57 -67 -78 -89 -101 -112 -124
5.33% -173 -180 -188 -196 -206 -215 -225
8.00% -302 -306 -311 -317 -324 -331 -339
KR4201RC3854 2021-12 2385 1,841

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 826 803 774 741 705 665 622
-5.33% 738 694 647 597 544 489 433
-2.67% 546 484 420 355 290 225 158
0% 210 140 70 0 -70 -140 -210
2.67% -280 -343 -407 -472 -538 -605 -672
5.33% -901 -947 -996 -1,049 -1,104 -1,161 -1,220
8.00% -1,610 -1,637 -1,670 -1,707 -1,749 -1,793 -1,841
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) i OF2)




SAY  2021-11-12
712 2021-11-11

r=
>

o
bl
o

-
—
=

r
|> | mo

| mo|rx|oe
SOO
)

02 03| 0% |0
o

-
—
=

A qrir=
S EIET
rjo

o

U7IAHe| &

=S

d

OESXX1-C4175-EURO STOXX 50

66.89

50.17

33.44

— 16.72

o 0.00 : : ,
ol 0.00 44.05 88.10 132.15 176.20 220.25 264.30 308.35

-16.72

-33.44

-50.17

-66.89
e

OESXX1-C4200-EURO STOXX 50

26.84

20.13

13.42

—~ 671

— 0.00 T T '
ol 0.00 38.08 76.15 114.23 152.30 190.38 228.45 266.53 304.60

W

-13.42

-20.13

-26.84



1.52

0.76

—~ 0.38

— 0.00

-0.38

-0.76

0.59

0.44

0.29

—~ 0.15

— 0.00

-0.15

-0.29

-0.44

-0.59 -

OESXX1-P4175-EURO STOXX 50

.00 1.28 2.55 3.83 5.;].0 6.38 10.20
e
OESXX1-P4200-EURO STOXX 50
.00 1.55 3.10 4.65 6.‘20 7.75 12.40
717
3. AL 20 FEHES AITH2 A0 AZ ) (Ehgl s atel)
260105SQPX SG EURO Covered CALL STRATEGY 13
OESXX1-C41 EURO STOXX 50 5
OESXX1-C42 EURO STOXX 50 2
OESXX1-P41 EURO STOXX 50 0.12
OESXX1-P42 EURO STOXX 50 0.05
of A|CHAACI A2 U(VaR : 99%MEILE, 102 7| F) (Ekgl:eHTre))
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2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT e e B = | 567 5,462 -4,895 | &L
A = A 3,189 0 3,189| &L
A e e B = | 576 5,450 -4,874| &L
TEZ|A| el &=
KR4101RC0000-2021-12 A I 200K| =M E
3,189.04
2,391.78
1,594.52
— 797.26
2
;—r' 0.00 T T T J T T T 1
SI' 0.00 96.64 193.28 289.91 386.55 483.19 579.83 676.46 773.10
<‘IJ -797.26
-1,594.52
-2,391.78
-3,189.04 -
74
KR4201RC4027-2021-12 =402.5
2,817.50
2,113.13
1,408.75
—_— 704.38
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 100.63 201.25 301.88 402.50 503.13 603.75 704.38 805.00
4'“ -704.38
-1,408.75
-2,113.13
-2,817.50



KR4201RC4050-2021-12 =405

2,632.50

1,974.38

1,316.25
= 658.13
ol
=
o 0.00 ; ; ; ; T T .
Or 0.00 101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00
'(‘lJ -658.13 \

-1,316.25 \

-1,974.38 \

-2,632.50

7+
KR4301RC3820-2021-12 $£382.5

191.25

143.44 \

95.63 \
= 47.81
od \
=
E 0.00 : ‘ ‘ y ‘ . . )
Or 0.00 95.63 191.25 286.88 382.50 478.13 573.75 669.38 765.00
<‘IJ -47.81

-95.63

-143.44

-191.25

74
KR4301RC3853-2021-12 5385

385.00

288.75 \

192.50 \
= 96.25
ol
=|
f_. 0.00 . . . y . ; ; .
Or 0.00 96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00
M o625

-192.50

-288.75

-385.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
KR4101RC0000 2021-12 [ALR00K| =M= 255

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -255 -255 -255 -255 -255 -255 -255
-5.33% -170 -170 -170 -170 -170 -170 -170
-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% 170 170 170 170 170 170 170
8.00% 255 255 255 255 255 255 255
KR4201RC4027 2021-12 2402.5 125

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 32 31 30 29 27 25
-5.33% 31 30 28 26 23 20 17
-2.67% 27 24 20 16 12 8 3
0% 15 10 5 0 -6 -11 -17
2.67% -6 -13 -19 -25 -32 -38 -45
5.33% -41 -48 -54 -61 -68 -74 -81
8.00% -89 -95 -101 -107 -113 -119 -125
KR4201RC4050 2021-12 2405 110

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 25 24 23 22 20
-5.33% 25 24 23 21 19 16 13
-2.67% 22 20 17 13 10 6 2
0% 13 9 5 0 -5 -10 -15
2.67% -4 -10 -16 -21 -27 -33 -39
5.33% -34 -40 -46 -52 -58 -65 -71
8.00% -75 -81 -87 -92 -98 -104 -110
KR4301RC3820 2021-12 3£382.5 11

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 11
-5.33% 6 6 6 7 7 7 7
-2.67% 2 2 2 3 3 3 4
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -2 -2 -1 -1 -1
5.33% -3 -3 -3 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -3 2
KR4301RC3853 2021-12 3385 24

7| =Rkl




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23 23 23 24 24 24 24
-5.33% 13 14 14 14 14 15 15
-2.67% 5 5 6 6 7 7 8

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% -7 -7 -7 -6 -6 -6 -6

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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AOFEKRX300QIEHA B (FA TS

1. A=A

KR4101RC0000-2021-12 A A 1| 200X| =M E

1,932.75
1,449.56
966.38
— 483.19
ol
EE 0.00
ol 0.00 96.64 193.28 289.91 386.55 483.19 579.83 676.46 773.10
<‘IJ -483.19
-966.38
-1,449.56
-1,932.75
71
3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101RC0000 2021-12 ZAL200K| =M 154
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -154 -154 -154 -154 -154 -154 -154
-5.33% -103 -103 -103 -103 -103 -103 -103
-2.67% -51 -51 -51 -51 -51 -51 -51
0% 0 0 0 0 0 0 0
2.67% 51 51 51 51 51 51 51
5.33% 103 103 103 103 103 103 103
8.00% 154 154 154 154 154 154 154
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Mt e e B 0 0 0
AT FEH  |ag 0 0 0&e
A {7tsd  |M= 965 0 965
A 27t5dH &g 1,810 0 1,810| 22|
2. M7|A| ™| &l
VNCX1-VN30 Index Future Nov21
964.59
723.44
482.30
— 241.15
3
f_r_ 0.00
Or 0.00 382.33 764.65 1,146.98 1,529.30 1,911.63 2,293.95 2,676.28 3,058.60
4“ -241.15
-482.30
-723.44
-964.59
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 145
VNCX1 VN30 Index Future Nov21 77
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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U7IAHe| &

<A

-2,077.60

-4,155.20

-6,232.80

-8,310.40 -

-1,809.00

o
=

210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

8,310.40

6,232.80

4,155.20

2,077.60

0.00
0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

717

210884211008-1HS MARKIT GLOBAL CARBON INDEX(TR)

7,236.00

5,427.00

3,618.00

1,809.00

0.00
0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

-3,618.00

-5,427.00

-7,236.00 -



210884211022-IHS Markit Global Carbon Index(TR)

3,124.00

2,343.00

1,562.00

—_ 781.00

— 0-00 T T T d T T T 1
ol 0.00 0.28 0.55 0.83 1.10 1.38 1.65 1.93 2.20

A -781.00

-1,562.00

-2,343.00

-3,124.00 -

3. AlLIZ| ' £ A XZHF (X & A0 HFH) (EHRI- ThE)

2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 666

2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR) 580

2.1088E+11 IHS Markit Global Carbon Index(TR) 250

[0

4, TPl EEo| ZO =M ESH(VaR : 9% L E|+FE,10Y7|E) (Bt
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IR PNETIRLIR: S
MOZ21-ECX EMISSION Dec21
1,998.59
1,498.94
999.29
—~  499.65
ol
=
’Lr_ 0.00 ‘ ‘ ‘ ; ‘ : : J
ol 0.00 15.79 31.58 4737 63.16 78.95 94.74 110.53 126.32
H -499.65
-999.29
-1,498.94
-1,998.59 -
714
MOZ22-ECX EMISSION Dec22
7,965.76
5,974.32
3,982.88
— 1,991.44
e
od
=
f,r, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 15.87 31.74 47.61 63.48 79.35 95.22 111.09 126.96
<H -1,991.44
-3,982.88
-5,974.32
-7,965.76 -
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CLF2-WTI CRUDE FUTURE Jan22

475.05

356.29

237.52

—~ 118.76

o 0.00 : : ;
ol 0.00 20.02 40.03 60.05 80.06 100.08 120.09 140.11 160.12

-118.76

-237.52

-356.29

-475.05 -
717

COH2-BRENT CRUDE FUTR Mar22

356.63

237.75

—~ 118.88

— 0.00 T T f
ol 0.00 20.14 40.27 60.41 80.54 100.68 120.81 140.95 161.08

<A

-118.88

-237.75

-356.63

-475.51 -



HOF2-NY Harb ULSD Fut Jan22

91.17

60.78

30.39

0.00

0.00

-30.39

-60.78

-91.17

-121.55

712

KR4175RB0002-2021-11 H&{ME

649.17

486.87

324.58

162.29

0.00

-162.29

-324.58

-486.87

-649.17

709.01

531.76

354.51

177.25

0.00

~. —

.00

295.08 590.15 885.23 1,180.31 1,475.38 1,770.45 2,065.53 2,360.60

N

o~

72

NGF22-NATURAL GAS FUTR Jan22

0.00

-177.25

-354.51

-531.76

-709.01




QSF2-Low Su Gasoil G Jan22

127.46
84.97
— 42.49
&
i 0-00 T T T J T T T 1
Or 0.00 179.00 358.00 537.00 716.00 895.00 1,074.00 1,253.00 1,432.00
<‘IJ -42.49
-84.97
-127.46
-169.95 -
74
XBF2-GASOLINE RBOB FUT Jan22
169.34
112.89
— 56.45
3
}r. 0.00 T T T ? T T T )
Or 0.00 0.57 1.13 1.70 2.26 2.83 3.39 3.96 4.52
<‘IJ -56.45
-112.89
-169.34
-225.79 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLF2 WTI CRUDE FUTURE Jan22 38
COH?2 BRENT CRUDE FUTR Mar22 38
HOF?2 NY Harb ULSD Fut Jan22 10
KR4175RB002021-11 HHME 52
NGF22 NATURAL GAS FUTR Jan22 57
QSF2 Low Su Gasoil G Jan22 14
XBF2 GASOLINE RBOB FUT Jan2?2 18
4, DIPYAEO| XCf&=Ao M (VaR : 99% A E|FF, 102 7|F) (THEHTHR)



U7IAHe| &

<A

SAY  2021-11-12

712 2021-11-11
Oag|EANAHA S| A (X H-THEH)

A a3

336.00

252.00

168.00

84.00

0.00

-84.00

-168.00

-252.00

-336.00

384.41

256.27

128.14

0.00

-128.14

-256.27

-384.41

-512.54

19

=

BOF2-SOYBEAN OIL FUTR Jan22

14.75 29.49 44.24 58.98 73.73 88.47 103.22

.00 117.96
717
CH2-CORN FUTURE Mar22
.00 144.69 289.38 434.06 578.75 723.44 868.13 1,012.81 1,157.50




CTH2-COTTON NO.2 FUTR Mar22

e _

.00 28.76 57.53 86.29 115.05 143.81 172.58 201.34 230.10

101.89
67.93

— 339

ol

=|

L o000

ol 0

A -33.96
-67.93
-101.89
-135.85
366.11
274.58
183.05

— 9153

ol

=|

o o000

ol 0

H -91.53
-183.05
-274.58
-366.11
590.15
442.61
295.08

~ 14754

od

=|

o o.00

ol

<M -147.54
-295.08
-442.61
-590.15

/

/

72

KCH2-COFFEE 'C' FUTURE Mar22

.00 51.68 103.35 155.03 206.70 258.38 310.05 361.73 413.40

72

KR4175RB0002-2021-11 H&{ME

~.

0.00 295.08 590.15 885.23 1,180.31 1,475.38 1,770.45 2,065.53 2,360.60




KWH2-KC HRW WHEAT FUT Mar22

145.55

109.16

72.77

36.39

/

T 1

0.00

.00 205.44

T T

410.88

616.31 821.75 1,027.19

T

1,232.63

1,438.06

1,643.50

-36.39

/

-72.77

/

-109.16

-145.55

712

SBH2-Sugar #11 (WORLD) Mar22

282.64

211.98

141.32

70.66

0.00

-70.66

-141.32

-211.98

-282.64

324.89

216.59

108.30

0.00

0.00

-108.30

-216.59

-324.89

-433.19

/

T 1

T T

.00 4.90 9.80

14.70 19.60 24.50

T

29.40

34.30 39.20

/

/

72

SF2-SOYBEAN FUTURE Jan22

/

T

T 1

T T

304.19 608.38

912.56 ,216.75 1,520.94

1,825.13

2,129.31 2,433.50




SMF2-SOYBEAN MEAL FUTR Jan22

150.55
100.37
— 50.18
3|
i‘ 0-00 T T T J T T T 1
Or 0.00 84.60 169.20 253.80 338.40 423.00 507.60 592.20 676.80
4“ -50.18
-100.37
-150.55
-200.73 -
7t4
WH2-WHEAT FUTURE(CBT) Mar22
288.71
216.53
144.35
— 72.18
&
E.:,‘_F_ 0.00 T T T 7 T T T )
6F 0.00 203.75 407.50 611.25 815.00 1,018.75 1,222.50 1,426.25 1,630.00
4“ -72.18
-144.35
-216.53
-288.71 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
BOF2 SOYBEAN OIL FUTR Jan22 27
CH2 CORN FUTURE Mar22 41
CTH2 COTTON NO.2 FUTR Mar22 1
KCH?2 COFFEE 'C' FUTURE Mar22 29
KR4175RB002021-11 HEME 47
KWH?2 KC HRW WHEAT FUT Mar22 12
SBH2 Sugar #11 (WORLD) Mar22 23
SF2 SOYBEAN FUTURE Jan22 35
SMF2 SOYBEAN MEAL FUTR Jan22 16
WH?2 WHEAT FUTURE(CBT) Mar22 23




Gl



