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CH2-CORN FUTURE Mar22

937.96

625.31

312.65

0.00

150.94

301.88 452.81 603.75 754.69 905.63 1,056.56

1,207.50

-312.65

-625.31

-937.96

-1,250.61 -
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305.55

203.70

101.85

e _

0.00

.00 28.68 57.36 86.04 114.72 143.40 172.08 200.76 229.44

-101.85

/

-203.70

/

-305.55

-407.40

694.41

462.94

231.47

0.00

-231.47

-462.94

-694.41
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586.12

390.75

195.37

0.00

-195.37

-390.75

-586.12

-781.50
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.00 57.93 115.85 173.78 231.70 289.63 347.55 405.48 463.40
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0.00 300.58 601.15 901.73 1,202.3i 1,502.88 1,803.45 2,104.03 2,404.60




KWH2-KC HRW WHEAT FUT Mar22
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2,774.50
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ol 0.00 192.13 384.25 576.38 768.50 960.63 1,152.75 1,344.88  1,537.00
('IJ -90.81 /
-181.62 /
-272.43
-363.24
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SBH2-Sugar #11 (WORLD) Mar22
466.39 //
310.92 /
— 155.46
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o o000 . . . . i i ]
ol 0.00 4.55 9.10 13%19 22.74 27.29 31.83
(‘IJ -155.46 /
-310.92 /
-466.39
-621.85
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801.79 /
534.53 /
—  267.26
=
— 0.00 ; ; ; ; ; ; \
ol 0.00 346.81 693.63 1,04%7.25 1,734.06  2,080.88  2,427.69
'('IJ -267.26 /
-534.53 /
-801.79
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-617.05
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -63 -63 -63 -63 -63 -63 -63
-5.33% -42 -42 -42 -42 -42 -42 -42
-2.67% -21 -21 -21 -21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 42 42 42 42 42 42 42
8.00% 63 63 63 63 63 63 63




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



2022-01-10

ol
=

SAl

2022-01-07

71EY

et -Mmscl

SMART

of |o
K0 | KO
[@XNe))
O
~
o | O
(e e)]
O
~
ofl | ol
NERY
b
K | K
1HGs
PARNIS

2. BN £YTE

FMSCIM &l=0| 2120211125

-
Aol

SWMXWOOC

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. IHE Y F2

557

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2022-01-10

ol
=

SAl

2022-01-07

71EY

3

KO
<0

CSI500%

|

160
4
Klo
H

Klo

IRE

SMART

of |\ of
KO | KO
O | wn
o
n
o)
o | O
o | un
o
n
o)
ol | ofl
<1<
¢|¢
K | K
|
|k

2. BN £YTE

onl

434

tCSI5000( 24211213

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. IHE Y F2

407

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



SAY  2022-01-10
712 2022-01-07

o

2. WI|MHe| &

=S

=

VGH2-EURO STOXX 50 Mar22
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287.62
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— 0.00
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HCF2-HSCEI Futures Jan22

688.63

459.09

—~ 229.54
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25,000.00

18,750.00
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—  6,250.00

— 0.00 T T T '
ol 0.00 100.00 200.00 300.00 400.00 500.00 600.00 700.00 800.00

A -6,250.00

-12,500.00

-18,750.00

-25,000.00
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KR4201514029-2022-01 5402.5

33,508.13

25,131.09

16,754.06

—~ 8377.03
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— 0.00 '
ol 0.00 100.63 201.25 301.88 402.50 503.13 603.75 704.38 805.00
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 123 123 123 123 123 122 121
-5.33% 123 123 122 120 118 115 110
-2.67% 118 113 106 98 88 76 63
0% 61 42 22 0 -22 -46 -69
2.67% -173 -201 -229 -257 -285 -313 -341
5.33% -650 -666 -684 -703 -723 -745 -767
8.00% -1,264 -1,268 -1,274 -1,281 -1,290 -1,300 -1,313
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-8.00% 120 120 119 119 119 119 118
-5.33% 119 119 118 117 115 112 108
-2.67% 116 112 106 98 87 75 61

0% 68 47 25 0 -26 -54 -83
2.67% -172 -209 -247 -284 -322 -359 -397
5.33% -735 -762 =791 -821 -852 -884 -916
8.00% -1,526 -1,533 -1,544 -1,557 -1,573 -1,590 -1,610
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,340 -1,340 -1,340 -1,340 -1,340 -1,340 -1,340
-5.33% -884 -884 -884 -884 -884 -884 -884
-2.67% -428 -428 -429 -429 -430 -432 -434

0% 18 13 7 0 -7 -15 -24
2.67% 339 327 314 302 289 277 264
5.33% 423 420 415 411 405 398 391
8.00% 427 427 427 426 426 424 423
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-5.33% -102 -102 -102 -102 -102 -102 -102
-2.67% -50 -50 -50 -50 -50 -51 -51

0% 1 1 1 0 -1 -1 -2
2.67% 44 42 41 39 38 36 35
5.33% 59 58 57 56 56 55 54
8.00% 60 60 60 60 60 59 59
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189.70

284.55 331.98
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142.28

94.85

47.43

48.94
36.70
24.47
12.23

0.00

-12.23
-24.47
-36.70

-48.94
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167.30
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38.61
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19.31

0.00

-19.31
-28.96
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ol 0.00 4.28 8.55 12.83 17.10 21.38
A -0.99
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3.73

2.79

—~ 093

— 0.00 T T T 7 T
ol 0.00 4.90 9.80 14.70 19.60 24.50

39.20

-0.93

-1.86

-2.79
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260105SQPX SG EURO Covered CALL STRATEGY
FXW213BCF<KRW/EUR 17-03-22E
FXW213BCFzKRW/EUR 17-02-22E
OESXF2-C41 EURO STOXX 50
OESXF2-C41 EURO STOXX 50
OESXF2-P41. EURO STOXX 50
OESXF2-P41 EURO STOXX 50

109

0.32

0.3




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



SAY  2022-01-10
712 2022-01-07

2| C|THOIK200(F A 8- THITI ZHE E)
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AT 27t5dH  |SM 0 0 0| &Ly
A = A 3,222 0 3,222| &kLY
A FtEH =M 200 5,475 -5,275| &Ly
TEZ|A| el &=
KR4101530001-2022-03 A A I|200K| =M &
3,221.63
2,416.22
1,610.81
— 805.41
2
E\r' 0.00 T T T J T T T 1
6I' 0.00 97.63 195.25 292.88 390.50 488.13 585.75 683.38 781.00
4“ -805.41
-1,610.81
-2,416.22
-3,221.63 -
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KR4201514201-2022-01 2420
4,200.00
3,150.00
2,100.00
— 1,050.00
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fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
< -1,050.00
-2,100.00
-3,150.00
-4,200.00
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1,275.00
956.25
637.50
—_ 318.75
ol
;ir- 0.00 5 T T T
ol 0.00 106.25 212.50 318.75 425.00 531.25 637.50 743.75 850.00
<AIJ -318.75
-637.50
-956.25
-1,275.00
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KR4301514001-2022-01 3400
200.00 -+
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100.00
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-200.00
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -258 -258 -258 -258 -258 -258 -258
-5.33% -172 -172 -172 -172 -172 -172 -172
-2.67% -86 -86 -86 -86 -86 -86 -86
0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 172 172 172 172 172 172 172
8.00% 258 258 258 258 258 258 258
KR4201S514201 2022-01 2420 81
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 0

0% 1 1 0 0 -1 -1 -2
2.67% -1 -2 -3 -5 -7 -9 -12
5.33% -12 -16 -20 -23 27 -31 -36
8.00% -53 -58 -63 -67 -72 77 -81

KR4201514250 2022-01 2425 17
7|=xf 0| HEH

7t4 -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% 0 0 0 -1 -1 -2 -2
5.33% -2 -2 -3 -4 -5 -6 -7
8.00% -9 -10 -12 -13 -15 -16 -17

KR4301514001 2022-01 Z£400 15
7|=Rf o] H S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 15 15 15 15 15 15 15
-5.33% 10 10 10 10 10 10 10
-2.67% 5 5 5 5 5 5 5

0% 0 0 0 0 0 0 0
2.67% -4 -4 -4 -3 -3 -3 -3
5.33% -5 -5 -5 -5 -5 -5 -4
8.00% -5 -5 -5 -5 -5 -5 -5
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1. A=A
M 5 |rdZHE 0 0 0
A 3t ME 0 0 0/&e
A f7tsd |=d5dH 31,876 0 31,876
A &2t ME 13,337 28,235 -14,899 | & Q|
2. TN He| &=
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (G Rl E))
FXW213BCN KRW/USD 24-02-22E 2,259
FXW213C17:USD/KRW 26-01-22E 1,067
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KR4101530001-2022-03 A A 1| 200X| =M E
1,366.75
1,025.06
683.38
-— 341.69
2
EE 0.00
Or 0.00 97.63 195.25 292.88 390.50 488.13 585.75 683.38 781.00
<‘IJ -341.69
-683.38
-1,025.06
-1,366.75
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3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (GE R L))
KR4101S30001 2022-03 ZALI|200X| =M= 109
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -73 -73 -73 -73 -73 -73 -73
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 73 73 73 73 73 73 73
8.00% 109 109 109 109 109 109 109
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AT 7t5dH &g 0 At Q|
A3 E3} Mz 0 0 S5l
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A =Kl ME 0 1,127 21,127 | &2
2. M7|A ™| &l X
VNCF2-VN30 Index Future Jan22
859.72
644.79
429.86
— 21493
3
f_r_ 0.00
Or 0.00 386.28 772.55 1,158.83 1,545.10 1,931.38 2,317.65 2,703.93 3,090.20
<'IJ -214.93
-429.86
-644.79
-859.72
74
3. A L2l &l X HF (x| &40 A3 l) (GE R L))
2.5504E+11 VN30TR Index(EUR) 145
FXW213BBQ KRW/EUR 25-02-22E 36
FXW213BBS< KRW/EUR 25-02-22E 11
FXW213BCN KRW/EUR 18-03-22E 43
VNCF2 VN30 Index Future Jan2?2 69
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CLH2-WTI CRUDE FUTURE Mar22

467.18

350.39

233.59

—~ 116.80
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ol 0.00 19.72 39.44 59.16 78.88 98.60 118.32 138.04 157.76

-116.80

-233.59

-350.39

-467.18 -
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COH2-BRENT CRUDE FUTR Mar22

484.22

363.16

242.11

—~ 121.05

— 0.00 T T f
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<A

-121.05

-242.11

-363.16

-484.22 -



HOH2-NY Harb ULSD Fut Mar22

ol 0.00 0.61 1.23 1.84 2.45 3.06 3.68 4.29 4.90

712

KR4175510007-2022-01 2 M &

[~

o~

~. —

.00 300.58 601.15 901.73 1,202.3i 1,502.88 1,803.45 2,104.03 2,404.60

N

o~

91.38
60.92

— 3046

ol

=|

L o000

A -30.46
-60.92
91.38
-121.84
270.52
180.35

~ 9017

od

=

o o000

ol 0

<M -90.17
-180.35
-270.52
-360.69
520.81
390.61
260.41

— 130.20

od

=

o 000
-130.20
-260.41
-390.61
-520.81
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NGH22-NATURAL GAS FUTR Mar22

((?Ir 0.00 0.92 1.84 2.75 3.67 4.59 5.51 6.42 7.34
J




QSH2-Low Su Gasoil G Mar22

166.69
125.01
83.34
— 4167
ol
i 0-00 T T T J T T T 1
ol 0.00 175.94 351.88 527.81 703.75 879.69 1,055.63  1,231.56  1,407.50
A -41.67
-83.34
-125.01
-166.69 -
7174
XBH2-GASOLINE RBOB FUT Mar22
230.23
172.67
115.11
— 5756
&l
3 o0 : : : ; : : . ‘
ol 0.00 0.58 1.16 1.73 2.31 2.89 3.47 4.04 4.62
H -57.56
-115.11
-172.67
-230.23 -
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3. AILE| QY 2o REHE @A MO 4 Y) (EFS):#Dt2))
CLH2 WTI CRUDE FUTURE Mar22 37
COH2 BRENT CRUDE FUTR Mar22 39
HOH?2 NY Harb ULSD Fut Mar22 10
KR41755100 2022-01 He{M= 29
NGH2?2 NATURAL GAS FUTR Mar22 42
QSH?2 Low Su Gasoil G Mar22 13
XBH2 GASOLINE RBOB FUT Mar22 18
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