SAIY  2021-12-09
7|2 2021-12-08

ZHASMHS (K H-IHEH)

Helthe AHel Of==(1)
AT 2715dH (M E 0 0 0
A - 4,553 529 4,024

2. WINHO| £2YPE

BOF2-SOYBEAN OIL FUTR Jan22

528.79

396.59

264.39

— 132.20

— 0.00 T T T ’ T
ol 0.00 14.28 28.55 42.83 57.10 71.38 85.65 99.93 114.20

< -132.20

-264.39

-396.59

-528.79 -

CH2-CORN FUTURE Mar22

622.72

415.15

—~ 207.57

-]
— 0-00 T T T d T 1
ol 0.00 146.50 293.00 439.50 586.00 732.50 879.00 1,025.50 1,172.00

«J -207.57

-415.15

-622.72

-830.30 -



CTH2-COTTON NO.2 FUTR Mar22

251.29

188.47

125.65

62.82

0.00

-62.82

-125.65

-188.47

-251.29

646.02

484.51

323.01

161.50

0.00

-161.50

-323.01

-484.51

-646.02

396.87

264.58

132.29

0.00

-132.29

-264.58

-396.87

-529.16

T T 1

.00 26.59 53.19 79.78 106.37 132.96 159.56 186.15 212.74

/

/

KCH2-COFFEE 'C' FUTURE Mar22

.00 60.83 121.65 182.48 243.30 304.13 364.95 425.78 486.60

KR4175RC0001-2021-12 E&{M &

T~
o~

o~

0.00 293.98 587.95 881.93 1,175.90 1,469.88 1,763.85 2,057.83 2,351.80

o~




KWH2-KC HRW WHEAT FUT Mar22

/

219.84

/

146.56

73.28

0.00

/

206.88 413.75

T T

620.63 827.50 1,034.38 1,241.25 1,448.13 1,655.00

-73.28

/

-146.56

/

-219.84

-293.12

363.89

242.60

121.30

0.00

-121.30

-242.60

-363.89

-485.19

667.49

500.62

333.75

166.87

0.00

-166.87

-333.75

-500.62

-667.49

e

SBH2-Sugar #11 (WORLD) Mar22

/

/

_— |

4.87 9.74

14.61 19.48 24.35 29.22 34.09 38.96

/

/

SF2-SOYBEAN FUTURE Jan22

_— —

312.56 625.13

T T

937.69 1,250.25 1,562.81 1,875.38 2,187.94 2,500.50




SMF2-SOYBEAN MEAL FUTR Jan22

373.17 /

279.88 /

186.59 /
o~ 9329
o /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 87.43 174.85 262.28%.70 437.13 524.55 611.98 699.40
'('IJ -93.29 /

-186.59 /

-279.88

-373.17

77
WH2-WHEAT FUTURE(CBT) Mar22

477.35 /

358.02 /

238.68 /
— 119.34
=|
L o000 ; ; ; ; ; ; ‘
ol 0.00 202.13 404.25 BOM.SO 1,010.63 1,212.75 1,414.88 1,617.00
(‘IJ -119.34 /

-238.68 /

-358.02

-477.35

e
3. AlL2| % 2o X F (XA ATd)
*HYHEE AR ELAEZO| 02 20| U SAISHA| %S
4. THAEQ| ATHEACIAZU(VaR : 99%AEISF,1087|F)
*SHYHEE AYXELMAE0| 012 30| U SAISHA| LS















SAIY  2021-12-09
7|2 2021-12-08

AOEQIHA D
Atz

Helitie Az
Mt wtEd  |[d= 0 0| ZLH
| 7 (M= 398 398 | U

2. I|A| -S| &9 x
KR4101RC0000-2021-12 A A I|200X| =M E
398.25
298.69
199.13
— 99.56
od
il: 0.00
Or 0.00 99.56 199.13 298.69 398.25 497.81 597.38 696.94 796.50
A 9956
-199.13
-298.69
-398.25
74
3. AlLI2|E &l XHF (X CHE=4 03 H) (EHSI B4 TER)
KR4101RC0000 2021-12 AAI200K| =M E 32
7| Z=Xt4to| HEd
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 =21 -21 =21 -21 -21 -21
-2.67% -1 -1 -11 -1 -11 -1 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 1 11 1 1
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO






2021-12-09
2021-12-08

ol
=

SAl

71EY

et -Mscl

SMART

11,469 | % Q|

0

11,469

2. WINHO| £2YPE

SWMXWOOC Al$tMSCIM ZI=0] 2420211125

HE{ Q] 2 =0 o{AZ0| AN LHEX|7} ALEEIAS

il
L

A3

U 2|

*

ol

Zof 01245 0] QUOf LHEX| 7t AFE LIRS

K



2021-12-09
2021-12-08

ol
=

SAl

71EY

KO
<0

CSI500%

0
[=1
o

4
Ko

I
Klo

ILE

SMART

5,623 | %2

0

5,623

2. WINHO| £2YPE

)

435

SWCSI50000 213+CSI5000/ 24210913

HE{ Q] 2 =0 o{AZ0| AN LHEX|7} ALEEIAS

il
L

A3

U 2|

*

ol

Zof 01245 0] QUOf LHEX| 7t AFE LIRS

K



2021-12-09
7|2 2021-12-08

Heffth& AHeflaH OH==(1)
e t5H Mg 0 0
A - 590 590
2. 87| A|He| 2 RE
VGZ1-EURO STOXX 50 Dec21
590.02
442 .51
295.01
—~ 147.50
=
;_r, 0.00 T T T ¢ T r r )
ar 0.00 1,068.25 2,136.50 3,204.75 4,273.00 5,341.25 6,409.50 7,477.75 8,546.00
<‘IJ -147.50
-295.01
-442.51
-590.02 -
77
3.ALUE| Y 2R FTHE(X|CH&M0|ASAH) (THRI:EH TR
VGZ1 EURO STOXX 50 Dec21

Z| iAo A3 A (VaR : 99% L 2| £=F,10Y 7| F)

m
0
y:
ra
o






SAIY  2021-12-09
7|2 2021-12-08

Helite  AziwE Oi=(N)

At m7tEd (M= 0 0L
A wmted  |[d= 981 0 981 YU

2. WI|AHe| &=
HCZ1-HSCEI Futures Dec21
980.84
735.63
490.42
— 24521
od
=
g_r, 0.00 : : : ; : : : J
ol 0.00 2,135.50 4,271.00 6,406.50 8,542.00 10,677.50  12,813.00 14,948.50  17,084.00
A a5
-490.42
-735.63
-980.84 -
7+
3.ALUE| Y 2R FTHE(X|CH&M0|ASAH) (EHSI B4 TER)
HCZ1 HSCEI Futures Dec21
4. TPHMEQ| X|Cf=Ho 43 M (VaR : 99%MEIFTE, 10U 7|F) (CH2- B TkE)






SAIY  2021-12-09
2021-12-08

2.

el &

7/tSd

rz

772 0

rjo | mo

75,745 -75,745| %

w7tSd

rx
o

B A O] £YFE

KR4201RC3854-2021-12 =385

29,645.00

22,233.75

14,822.50

—~  7,411.25

481.25 577.50 673.75

’L 0.00
ol 0.00

96.25 192.50 288.75 385.00

770.00

A 741105

-14,822.50

-22,233.75

-29,645.00

KR4201RC3870-2021-12 &387.5

26,640.63

19,980.47

13,320.31

—~ 6,660.16

678.13

a_ 0.00
ol 0.00

581.25

484.38

290.63

96.88 193.75 387.50

775.00

A 6660.16

-13,320.31

-19,980.47

-26,640.63



KR4301RC3853-2021-12 ¥£385

16,843.75
12,632.81
8,421.88
—~ 421094
od
?vr 0-00 T T T X T T T 1
or 0.00 96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00
A 421004
-8,421.88
-12,632.81
-16,843.75 -
7tA
KR4301RC3879-2021-12 3387.5
2,615.63
1,961.72
1,307.81
— 65391
od
EL 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
or 0.00 96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00
A 65301
-1,307.81
-1,961.72
-2,615.63 -
7t
3. AL 2|2 &0 AXRHE (XL & A0| A ) (TH - EHER)
KR4201RC3854 2021-12 =385 2,445
7| =Xt HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 946 946 946 946 946 946 946
-5.33% 945 943 941 937 933 928 923
-2.67% 745 732 718 705 691 678 064
0% 2 2 1 0 -2 -4 -6
2.67% -814 -814 -814 -814 -814 -814 -814
5.33% -1,629 -1,629 -1,629 -1,629 -1,629 -1,629 -1,629
8.00% -2,445 -2,445 -2,445 -2,445 -2,445 -2,445 -2,445
KR4201RC3870 2021-12 =387.5 2,178

7| =Rt s




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 677 677 677 677 677 677 677
-5.33% 677 677 676 675 673 671 668
-2.67% 590 578 565 553 540 528 515

0% 5 4 2 0 -3 -7 -12
2.67% =722 =722 =722 =722 =722 =722 =722
5.33% -1,450 -1,450 -1,450 -1,450 -1,450 -1,450 -1,450
8.00% -2,178 -2,178 -2,178 -2,178 -2,178 -2,178 -2,178

KR4301RC38 2021-12 %385 854
7| Z=Rpto] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -854 -854 -854 -854 -854 -854 -854
-5.33% -391 -391 -391 -391 -391 -392 -392
-2.67% -20 -25 -29 -34 -39 -44 -49

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
8.00% 0 0 0 0 0 0

KR4301RC38 2021-12 % 149
7| =Rt S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -149 -149 -149 -149 -149 -149 -149
-5.33% =77 -77 -77 -77 -77 -77 -77
-2.67% -11 -11 -12 -13 -14 -15 -15

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

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)

iz
=2
o










SAIY  2021-12-09
7|2 2021-12-08

>
®

oz | oz | oA
=

©

A 4r >
N EUE!
Fo
N
oz

=]
H |34 0 69 -69

rl:l
10
-4
7

P2\ A" el &

OESXZ1-C4350-EURO STOXX 50

8.03

6.02

4.02

— 2.01

— 0.00 T T T ; T )
ol 0.00 6.05 12.10 18.15 24.20 30.25 36.30 42.35 48.40
< -2.01

-4.02

-6.02

-8.03

OESXZ1-C4375-EURO STOXX 50

2.08

1.04

— 0.52

o 0.00 ‘ ‘ ‘ ; ‘ ‘
ol 0.00 435 8.70 13.05 17.40 21.75 26.10 30.45 34.80
W s

-1.04

-2.08



OESXZ1-P4350-EURO STOXX 50

40.30

30.23

20.15
~ 1008
od
E, 0.00 T T T ’ T T T )
ol 0.00 25.30 50.60 75.90 101.20 126.50 151.80 177.10 202.40
'(‘IJ -10.08

-20.15

-30.23

-40.30 -

7%
OESXZ1-P4375-EURO STOXX 50
19.02
14.27
9.51

—~ 476
ol
:;E 0-00 T T T d T T T 1
ol 0.00 29.85 59.70 89.55 119.40 149.25 179.10 208.95 238.80
A 476

9,51

-14.27

-19.02 -

7%

3. AlLIZIQ £ 0| K S (T & Ao A 2 o) (EH9]- 4 et 2l)
260105SQPX SG EURO Covered CALL STRATEGY 8
OESXZ1-C43 EURO STOXX 50 1
OESXZ1-C43 EURO STOXX 50 0.17
OESXZ1-P43 EURO STOXX 50 3
OESXZ1-P43 EURO STOXX 50 2

4. THIALEO| Z|Th2 MO S H(VaR : 99%ME4E,1087]F) GLITHED









SAIY  2021-12-09
7|2 2021-12-08

2|CITHOIK200(F A 2 8- YT 2 H &)

Hefcia Azl Of==(1) =) +=ZX[MH(1-2)
AT FtEH (M= 1,581 1,596 -15| &Ly
M 5 (2 0 0 0| =LY
A FtEH (M= 3,273 0 3,273 | ZbLY
A f7t15d  |8M 579 5,369 -4,791 |2
THI|A| ™| £ x
KR4101RC0000-2021-12 A A L|200X| =M E
1,692.56
1,269.42
846.28
o~ 42314
&
i[ 0.00 T T T 1 T T T 1
3 0.00 99.56 199.13 298.69 398.25 497.81 597.38 696.94 796.50
A 42310
-846.28
-1,269.42
-1,692.56 -
74
KR4101530001-2022-03 A A I|200X| =M E
1,580.00
1,185.00
790.00
—~ 39500
&l
;ir- 0.00 T T T 7 T T T )
ol 0.00 98.75 197.50 296.25 395.00 493.75 592.50 691.25 790.00
A 39500
-790.00
-1,185.00
-1,580.00 -




KR4201RC4050-2021-12 =405

4,860.00

3,645.00

2,430.00
— 1,215.00
od
=
f_. 0.00 : : : : : : \
ol 0.00 101.25 202.50 303.75 405.00 506.25 607.50 708.75 810.00
M 121500 \

-2,430.00 \

-3,645.00 \

-4,860.00

7t
KR4201RC4076-2021-12 E407.5

509.38

382.03

254.69
— 127.34
ol
=|
T 000 , , , , , , ,
of 0.00 101.88 203.75 305.63 407.50 509.38 611.25 713.13 815.00
M 12734 \

-254.69 \

-382.03 \

-509.38

77
KR4301RC3853-2021-12 %385

385.00

288.75 \

192.50 \
— 9625
ol
=|
g’ 0.00 T T T g T T T 1
ol 0.00 96.25 192.50 288.75 385.00 481.25 577.50 673.75 770.00
W 9625

-192.50

-288.75

-385.00




193.75 +

14531
96.88
—~ 4844
. 0.00
A 4844
-96.88
-145.31

-193.75

KR4301RC3879-2021-12 X387.5

96.88 193.75 290.63 387.50 484.38 581.25

678.13

775.00

3. MLIE|E £ A ZHF (L0 H=H)

iz
=2
o

KR4101RC0000 2021-12 RAIR00X| =M= 135

7| =Xt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -135 -135 -135 -135 -135 -135 -135
-5.33% -90 -90 -90 -90 -90 -90 -90
-2.67% -45 -45 -45 -45 -45 -45 -45
0% 0 0 0 0 0 0 0
2.67% 45 45 45 45 45 45 45
5.33% 90 90 90 90 90 90 90
8.00% 135 135 135 135 135 135 135
KR4101S30001 2022-03 2ALR00K| =M= 127

7| BXpte| HEY
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -127 -127 -127 -127 -127 -127 -127
-5.33% -85 -85 -85 -85 -85 -85 -85
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 85 85 85 85 85 85 85
8.00% 127 127 127 127 127 127 127
KR4201RC4050 2021-12 =405 286

7| BXpte| HEY
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 3 3 3
-5.33% 3 3 3 3 3 3 3
-2.67% 3 3 3 3 3 3 3
0% 2 2 1 0 -1 -2 -3




2.67% -39 -41 -43 -45 -47 -50 -52
5.33% -159 -159 -159 -159 -159 -159 -160
8.00% -286 -286 -286 -286 -286 -286 -286
KR4201RC4076 2021-12 2407.5 27

7 S il el W =
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% -2 -3 -3 -3 -3 -4 -4
5.33% -14 -14 -14 -14 -14 -14 -14
8.00% 27 -27 -27 27 -27 27 -27
KR4301RC3853 2021-12 3385 20

A/ e Hisal
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 20 20 20
-5.33% 9 9 9 9 9 9 9
-2.67% 0 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
KR4301RC3879 2021-12 3£387.5 11

Az2mie s
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 6 6 6 6
-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
4. IPEEES| Z|CHEM 4 FH(VaR : 99%HE|FTE,10U7|EF) (CHR|=4 TR












17,848

0

17,848

2021-12-09
2021-12-08

ol
=

SAl

71EY

2. WINHO| £2YPE

olo

=10

HE0| Of2HZ0] AN SAISHA|

H

Al



9,617

0

9,617

2021-12-09
2021-12-08

ol
=

SAl

71EY

2. WINHO| £2YPE

olo

=10

HE0| Of2HZ0] AN SAISHA|

H

Al



2021-12-09
2021-12-08

ol
=

SAl

71EY

H20

45,420

1,411 |2 Q|

0
0

45,420

1,411

Ko
ol
<+

Il

2. WI|MHe| &=

oH | —

FXW213BBW USD/KRW 24-12-21E

IEOOBD8RGM75

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. THY Y4 F2



SAIY  2021-12-09
7|2 2021-12-08
A OFEKRX3009!H| A 2 (F A TH A H)
1. =N
Helthe AHel Of==(1) O = (2)
tllgt e P 0 o|&H
A - 1,892 0 1,892 | 2Ly
2. I|A| -S| &9 x
KR4101RC0000-2021-12 A A I|200X| =M E
1,891.69
1,418.77
945.84
— 47292
o
g.l: 0.00
Or 0.00 99.56 199.13 298.69 398.25 497.81 597.38 696.94 796.50
M a9
-945.84
-1,418.77
-1,891.69
74
3. AlLI2|E &l XHF (X CHE=4 03 H) (THEHTER)
KR4101RC0000 2021-12 DA LI200X| =M= 151
7| Z=Xt4to| HEd
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -151 -151 -151 -151 -151 -151 -151
-5.33% -101 -101 -101 -101 -101 -101 -101
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 101 101 101 101 101 101 101
8.00% 151 151 151 151 151 151 151




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO






SAIY  2021-12-09
7|2 2021-12-08
ADLEH| ESVN30QE A (FAZE
1. =N
eoid A ™ Of==(1)
AT 2715dH (M E 0 0
At mrted  |&d 0 Jpsgel
Al E3} ME 0 0&e
A {7tsd  |[dE 933 0 933
A e = B a1 1,773 0 1,773 | % 2|
A =5t ME 0 571 -571|% 9|
2. M7[A|-e| &9
VNCZ1-VN30 Index Future Dec21
933.12
699.84
466.56
—~ 23328
od
fI, 0.00
Or 0.00 378.00 756.00 1,134.00 1,512.00 1,890.00 2,268.00 2,646.00 3,024.00
<'IJ -233.28
-466.56
-699.84
-933.12
74
3. ALI2|E £ XHF (X4 0 HaH) (THEHTHR)
2.5504E+11 VN30TR Index(EUR) 142
FXW?213BBQ. KRW/EUR 25-02-22E 35
FXW213BBS< KRW/EUR 25-02-22E 11
VNCZ1 VN30 Index Future Dec21 75
4. TPAYEQ| X|Cf&Ho 43 M (VaR : 99%MEITFE10Y7|F) (THR|:EH TR






SAIY  2021-12-09
7|2 2021-12-08
SOL 2 RHEIAH|SHM SIHSE
1. Hl%=H
Hefcia Azl Of==(1) O &= (2)
tllgt {5 |ME 0 0
A - 26,625 0 26,625

2.

B A O] £YFE

210884210930-IHS MARKIT GLOBAL CARBON INDEX(TR)

7,291.20

4,860.80

— 2,430.40

— 0.00 T T T f T T T
ol 0.00 0.31 0.62 0.93 1.24 1.55 1.86 2.17

2.48

M 43040

-4,860.80

-7,291.20

-9,721.60 -

210884211008-IHS MARKIT GLOBAL CARBON INDEX(TR)

8,442.00

6,331.50

4,221.00

—~ 2,110.50

0 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘
ol 0.00 0.32 0.63 0.95 1.26 1.58 1.89 2.21

2.52

A 5 11050

-4,221.00

-6,331.50

-8,442.00 -




210884211022-IHS Markit Global Carbon Index(TR)

3,635.20

2,726.40

1,817.60 /

908.80 /

0.00 T T T T
0.00 0.32 0.64 0.96 1.28 1.60

-908.80 /

-1,817.60 /
-2,726.40

-3,635.20

210884211122-IHS Markit Global Carbon Index(TR)

1,806.30

1,204.20 /

602.10 /

0-00 T T T T
0.00 0.27 0.54 0.81 1.08 1.35

-602.10 /
-1,204.20

-1,806.30 /

-2,408.40
77
210884211129-IHS Markit Global Carbon Index(TR)
2,418.20
1,813.65

1,209.10 /

604.55 /

0.00 T T T T
0.00 0.27 0.54 0.80 1.07 1.34

-604.55 /

-1,209.10 /
-1,813.65

-2,418.20



3. ALIE| 8 £ FZHSEIHE L E=H)

2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR)
2.1088E+11 IHS MARKIT GLOBAL CARBON INDEX(TR)
2.1088E+11 IHS Markit Global Carbon Index(TR)
2.1088E+11 IHS Markit Global Carbon Index(TR)
2.1088E+11 IHS Markit Global Carbon Index(TR)

o] x|Cf=MoAZ M (VaR : 99%HEIFT=, 102 7|F)

m
o
y:d
ra
o









SAIY  2021-12-09
7|2 2021-12-08

74 2H CH
AT e P 0 0 0
M =5t ME 0 0 0|&e|
A S715dH (M E 14,747 0 14,747
A =5t ME 0 4,738 -4,738| % Q|
2. I|A| -S| &9 x
MO2Z22-ECX EMISSION Dec22
14,746.73
11,060.05
7,373.37
—~ 3,686.68
od
fI, 0.00
ol' 0.00 21.34 42.67 64.01 85.34 106.68 128.01 149.35 170.68
<'IJ -3,686.68
-7,373.37
-11,060.05
-14,746.73
74
3. A|LE|2E & X H F (X| &40 &= H) (THEHTER)
FXW213BBX< KRW/EUR 28-12-21E 379
MOZ2?2 ECX EMISSION Dec22 1,180
4, TPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (EHSIBH TER)






SA 2021-12-09
7|2 2021-12-08

ol X| QA A F A D (XA -uHEH)
1. A=

2.

el &

8713

fuul]

—

el

i ==(1)

w7tSd

HE 0 0 0
=

rx

1,848 353

B A O] £YFE

-106.98

-213.97

-320.95

CLF2-WTI CRUDE FUTURE Jan22

427.93

320.95

213.97

106.98

0.00

.00

18.01

36.03 54.04 72.05 90.06 108.08 126.09

144.10

-427.93 -

COH2-BRENT CRUDE FUTR Mar22

443.52

332.64

221.76

110.88

0.00

.00

18.78

37.55 56.33 75.10 93.88 112.65 131.43

150.20

-110.88

-221.76

-332.64

-443.52




HOF2-NY Harb ULSD Fut Jan22

83.26 //
55.51 /
— 2775
DJ /
=
;E 0.00 T T T T T T )
Or 0.00 0.56 1.11 1.67/'22 2.78 3.33 3.89 4.44
-55.51 /
-83.26
-111.01
74
KR4175RC0001-2021-12 &M E
352.77
264.58 \
176.39 \
—_ 88.19
E.'J \
=]
I 000 ; ; ; ; ; ; ]
Or 0.00 293.98 587.95 881.93 1,175.90 1,469.88 1,763.85 2,057.83 2,351.80
dl gg19 \
-176.39 \
-264.58 \
-352.77
7t
NGF22-NATURAL GAS FUTR Jan22
530.89 /
398.16 /
265.44 /
— 132.72
-I:lI-J /
=]
E.r— 0.00 T T T T T T ,
Or 0.00 0.93 1.86 2.78 3.71 4.64 5.57 6.49 7.42
-265.44 /
-398.16
-530.89




QSF2-Low Su Gasoil G Jan22

153.60 /
115.20 /

—~ 3840

nJ /
=

gr, 0.00 : : : : : : ]

ol 0.00 161.63 323.25 484.88 646.50 808.13 969.75 1,131.38 1,293.00

A 3840
-76.80 //

-115.20

-153.60

QSH2-Low Su Gasoil G Mar22

76.36 /
57.27 /
38.18 /
19.09
u| /
r 0.00 T T T T T T 1
0.00 160.25 320.50 480.75 641.00 801.25 961.50 1,121.75 1,282.00
(‘“ -19.09 /
-38.18 /

-57.27

ol (24 2h)

-76.36

XBF2-GASOLINE RBOB FUT Jan22

104.78 /

78.58 /

52.39 /
—~ 26.19
&l /
=
T 000 : : : : ; ; ]
ol 0.00 0.53 1.05 1.58 2.10 2.63 3.15 3.68 4.20
-52.39 /

-78.58

-104.78



3. ALIE| 8 £ FZHSEIHE L E=H)

CLF2 WTI CRUDE FUTURE Jan22
COH2 BRENT CRUDE FUTR Mar22
HOF2 NY Harb ULSD Fut Jan22
KR4175RC002021-12 E&{ME

NGF22 NATURAL GAS FUTR Jan22
QSF2 Low Su Gasoil G Jan22
QSH2 Low Su Gasoil G Mar22
XBF2 GASOLINE RBOB FUT Jan22

4, TPHAEO| XA S3U(VaR : 99%AE|FF,1027|F)

m
0
g
2
o












SAIY  2021-12-09
7|2 2021-12-08

oj1z[Z2NUHAZH AR (X H-THEH)

Helthe AHel Of==(1)
AT 2715dH (M E 0 0 0
A - 2,617 588 2,029

2. WINHO| £2YPE

BOF2-SOYBEAN OIL FUTR Jan22

213.55

142.36

—~ 71.18

— 0.00 T T T ’ T
ol 0.00 14.28 28.55 42.83 57.10 71.38 85.65 99.93 114.20

< -71.18

-142.36

-213.55

-284.73 -

CH2-CORN FUTURE Mar22

484.34

363.25

242.17

—~ 121.08

-]
— 0-00 T T T d T 1
ol 0.00 146.50 293.00 439.50 586.00 732.50 879.00 1,025.50 1,172.00

A 12108

-242.17

-363.25

-484.34 -



CTH2-COTTON NO.2 FUTR Mar22

94.23 /
62.82 /

— 314

nJ /

=

gr, 0.00 : : : : : : ]

?{r 0.00 26.59 53.19 79.78 106.37 132.96 159.56 186.15 212.74
il

-31.41 /
-62.82 /
-94.23

-125.64

KCH2-COFFEE 'C' FUTURE Mar22

430.66 /
323.00 /
215.33 /
107.67
a| /
r 0.00 T T T T T T 1
0.00 60.83 121.65 182.48 243.30 304.13 364.95 425.78 486.60
A o767 /
-215.33 /
-323.00

-430.66

ol (24 2h)

KR4175RC0001-2021-12 E&{M &

587.95
440.96 \
293.98

146.99

&

L o000 : : : : : : \
or 0.00 293.98 587.95 881.93  1,175.90™~.1460.88  1763.85  2057.83  2351.80
A 14699 \

-293.98 \

-440.96 \

-587.95




KWH2-KC HRW WHEAT FUT Mar22

109.92 /
— 36.64
nJ /
=|
;r, 0.00 T T T T T T ,
ol 0. 206.88 413.75 620.63 827.50 1,034.38 1,241.25 1,448.13 1,655.00
-73.28 /
-109.92
-146.56
71
SBH2-Sugar #11 (WORLD) Mar22
210.68 /
140.45 /
—~ 70.23
= /
=
2L 0.00 T T T T T T 1
ol 0. 4.87 9.74 14.61 19.48 24.35 29.22 34.09 38.96
(‘IJ -70.23 /
-140.45 /
-210.68
-280.90
7174
SF2-SOYBEAN FUTURE Jan22
370.83 /
278.12 /
185.42 /
—_ 92.71
ol /
=|
T o000 ; ; ; ; , , ,
ol 312.56 625.13 937.69 1,250.25 1,562.81 1,875.38 2,187.94 2,500.50
'('“ -92.71 /
-185.42 /
-278.12
-370.83



SMF2-SOYBEAN MEAL FUTR Jan22

207.32
155.49
103.66
= 51.83
od
E, 0.00 T T T ¢ T )
Or 0.00 87.43 174.85 262.28 349.70 437.13 699.40
<'IJ -51.83
-103.66
-155.49
-207.32 -
7t4
WH2-WHEAT FUTURE(CBT) Mar22
286.41
214.81
143.21
—_ 71.60
&
:;E 0-00 T T T T T 1
Or 0.00 202.13 404.25 606.38 808.50 1,010.63 1,617.00
4“ -71.60
-143.21
-214.81
-286.41 -
7t
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EHOLR])
BOF2 SOYBEAN OIL FUTR Jan22 23
CH2 CORN FUTURE Mar22 39
CTH2 COTTON NO.2 FUTR Mar22 10
KCH2 COFFEE 'C' FUTURE Mar22 34
KR4175RC002021-12 &M E 47
KWH?2 KC HRW WHEAT FUT Mar22 12
SBH2 Sugar #11 (WORLD) Mar22 22
SF2 SOYBEAN FUTURE Jan22 30
SMF2 SOYBEAN MEAL FUTR Jan22 17
WH?2 WHEAT FUTURE(CBT) Mar22 23




onl

CH=Aof| &3 (VaR : 99%

&S|

4. TP Y=o















