U7IAHe| &

<A

-189.89

-379.78

-569.68

-759.57 -

SAY  2022-01-14
712 2022-01-13
EHASAUHER (XA -THEH)
A a3

19

=

BOH2-SOYBEAN OIL FUTR Mar22

759.57

569.68

379.78

189.89

0.00

44.53 103.90

14.84 29.69 59.37 74.21 89.06

118.74

717

CH2-CORN FUTURE Mar22

1,204.89

903.67

602.45

301.22

0.00
0.00

748.75 898.50 1,048.25

149.75 299.50 449.25 599.00

1,198.00

-301.22

-602.45

-903.67

-1,204.89 -



CTH2-COTTON NO.2 FUTR Mar22

313.32

208.88

104.44

/

1

0.00

.00 29.41 58.82 88.23 117.64 147.05 176.46 205.87 235.28

-104.44

/

-208.88

/

-313.32

-417.75

961.85

721.39

480.93

240.46

0.00

-240.46

-480.93

-721.39

-961.85

771.88

578.91

385.94

192.97

0.00

-192.97

-385.94

-578.91

-771.88

72

KCH2-COFFEE 'C' FUTURE Mar22

.00 60.21 120.43 180.64 240.85 301.06 361.28 421.49 481.70

72

KR4175510007-2022-01 &M E

~.

0.00 296.88 593.75 890.63 1,187.5 1,484.38 1,781.25 2,078.13 2,375.00




368.08

276.06

1

A -92.02
-184.04
-276.06

-368.08

KWH2-KC HRW WHEAT FUT Mar22

84.04

92.02

i

T 1

0.00
0.00

194.50

T T

389.00

583.50 778.00 972.50 1,167.00

1,361.50

1,556.00

/

/

712

SBH2-Sugar #11 (WORLD) Mar22

603.55

452.66

301.78

150.89

i

T 1

0.00
0.00

4.59

9.17 13.76 18.34 22.93 27.51

32.10 36.68

-150.89

/

-301.78

/

-452.66

-603.55

72

SH2-SOYBEAN FUTURE Mar22

1,077.28

807.96

538.64

269.32

i

T 1

0.00
0.00

T T

349.81 699.63

1,049.44 ,399.25 1,749.06 2,098.88

2,448.69 2,798.50

-269.32

-538.64

-807.96

-1,077.28



SMH2-SOYBEAN MEAL FUTR Mar22

443,98 /
295.99 /
—~ 147.99
Z /
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 104.05 208.10 31M.20 520.25 624.30 728.35 832.40
(‘IJ -147.99 /
-295.99 /
-443.98
-591.98
7174
WH2-WHEAT FUTURE(CBT) Mar22
582.71 /
437.03 /
291.36 /
—~ 145.68
o /
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 189.44 378.88 568.31/757'.75 947.19 1,136.63 1,326.06 1,515.50
(‘IJ -145.68 /
-291.36 /
-437.03
-582.71
74
3.AUE|E £ XHF (X &Y TH)
*SEHEE PR HELAS0| 012 20| AN SAISHX| EE
4. IPAMEQ| XL &ML ZH(VaR : 99%HE|+F,10¥7|F)
*SHEFHEE YRR ELASO| 012 20| AN SAISHX] Y2



2022-01-14
2022-01-13

KR4101530001-2022-03 A A I|200K| =M &

588.75
441.56
294.38
— 147.19
=
Er, 0.00
ol' 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
«J -147.19
-294.38
-441.56
-588.75
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4101S30001 2022-03 ZAI200K|$=ME 47
7|Z=ApLto| HE
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 47 -47 -47 -47 -47 -47 -47
-5.33% -31 -31 -31 -31 -31 -31 -31
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 31 31 31 31 31 31 31
8.00% 47 47 47 47 47 47 47
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3
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4
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onl

433

tCSI5000( 24211213

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS
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onl

@
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712 2022-01-13

o

2. WI|MHe| &

=S

=

VGH2-EURO STOXX 50 Mar22

430.77

287.18

—~ 143.59

— 0.00
ol 0.00 1,075.75 2,151.50 3,227.25 4,303.00 5,378.75 6,454.50 7,530.25 8,606.00

-143.59

-287.18

-430.77

-574.36

712

3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (TH|: B4 TR
VGH?2 EURO STOXX 50 Mar22

4, TPHMZEO| X &AM ITH(VaR : 99%MEIFF,10€7|F) (THR|: TR



SAY  2022-01-14
712 2022-01-13

2. WI|AHe| £ E
HCF2-HSCEI Futures Jan22
834.72
556.48
—~ 27824
ol
=
’Lr_ 0.00
ol 0.00 2,146.50  4,293.00  6,439.50 8,586.00 10,732.50 12,879.00 15,025.50 17,172.00
H -278.24
-556.48
-834.72
-1,112.96
74
3. AlLtE| 2 2P THSEINE U4 F) (EHl: s akel)

HCF2 HSCEI Futures Jan22

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)

/I\'I
£
1E
1S
o



SAY  2022-01-14
712 2022-01-13

OHE@R) =ZX[M(1-2)
Mt e = = | 0 38,787 -38,787| & LY
A 27t5dH  |SM 0 38,229 -38,229 | ZkL{
TEZ|A| el &=
KR4201523921-2022-02 =392.5

13,541.25

10,155.94

6,770.63
-— 3,385.31
2
;—r' 0.00 T T T T T T T 1
EI' 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
4“ -3,385.31

-6,770.63

-10,155.94

-13,541.25

74
KR4201523954-2022-02 =395

24,687.50

18,515.63

12,343.75
—_— 6,171.88
2
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 98.75 197.50 296.25 395.00 493,75 592.50 691.25 790.00
< -6,171.88

-12,343.75

-18,515.63

-24,687.50




3.AUE|IRE £YF=HS (H L YSY) (Gl B ey

T
KR4201523921 2022-02 2392.5 839

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 382 371 357 341 324 305 285
-5.33% 340 320 297 274 249 223 197
-2.67% 251 222 193 162 132 101 70
0% 98 65 33 0 -33 -65 -98
2.67% -125 -154 -184 -215 -246 -277 -308
5.33% -406 -428 -451 -476 -502 -529 -557
8.00% -728 741 -757 -775 -795 -816 -839
KR4201523954 2022-02 2395 1,471

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 626 609 587 562 533 501 467
-5.33% 565 531 494 454 411 367 321
-2.67% 426 376 325 272 218 164 109
0% 178 118 59 0 -59 -118 -178
2.67% -196 -252 -309 -367 -424 -482 -541
5.33% -683 -726 772 -821 -871 -922 -975
8.00% -1,250 -1,278 -1,311 -1,347 -1,386 -1,428 -1,471
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHI: Y THR)




SAY  2022-01-14

712 2022-01-13
FEHHESR(FA=E-1H4Y)

1. A= H

2. WI|MHEe &

44.53

33.40

22.26

11.13

0.00

-11.13

-22.26

-33.40

-44.53

34,51

25.88

17.25

8.63

0.00

-8.63

-17.25

-25.88

A S e = 0 Zu
tllgt NES ] 0 e
A &3t ME 0 Q|
A FtEH =M 0 82 -82| &Ly
A Xl A 10 0 10|2+Q]
A =Kl ME 0 2,038 -2,038| %2
o] B
OESXF2-C4150-EURO STOXX 50
0.00 43.13 86.25 129.38 172.50 215.63 258.75 301.88 345.00
74
OESXF2-C4175-EURO STOXX 50
0.00 37.35 74.70 112.05 149.40 186.75 224.10 261.45 298.80




-34.51 ‘
712

OESXF2-P4150-EURO STOXX 50

1.67
1.26
0.84
— 042
ol
Er’ 0-00 T T T Y T T T 1
ol 0.00 1.93 3.85 5.78 7.70 9.63 11.55 13.48 15.40
A 0.42
-0.84
1.26
-1.67
7t
OESXF2-P4175-EURO STOXX 50
1.57
1.17
0.78
. 0.39
&l
T 500 : : : , : : : ‘
ol 0.00 2.40 4.80 7.20 9.60 12.00 14.40 16.80 19.20
H -0.39
0.78
-1.17
-1.57 -
7+
3. AlLtE|QE A TEHE (AT A A0 A ) (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 6
FXW213BCF<:KRW/EUR 17-03-22E 54
FXW213BCF<KRW/EUR 17-02-22E 109
OESXF2-C41 EURO STOXX 50 4
OESXF2-C41 EURO STOXX 50 3
OESXF2-P41 EURO STOXX 50 0.13
OESXF2-P41 EURO STOXX 50 0.13
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Z|cf&Aof| A3 (VaR : 99%

4. THYAES



SAY  2022-01-14
712 2022-01-13

2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT FtEH =M 387 5,382 -4,995 | ZHLY
A = A 3,238 0 3,238| &FLY
A FtEH =M 393 5,375 -4,982 | &Ly
TEZ|A| el &=
KR4101530001-2022-03 T A I|200X| M E
3,238.13
2,428.59
1,619.06
— 809.53
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
<‘IJ -809.53
-1,619.06
-2,428.59
-3,238.13 -
74
KR4201524127-2022-02 £412.5
3,300.00
2,475.00
1,650.00
—_— 825.00
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 103.13 206.25 309.38 412.50 515.63 618.75 721.88 825.00
4'“ -825.00
-1,650.00
-2,475.00
-3,300.00



KR4201524150-2022-02 S415

2,075.00

1,556.25

1,037.50
~ 51875
od
=
E 0.00 ; ; ; ; ; ; .
ol 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00
2 | . \

-1,037.50 \

-1,556.25 \

-2,075.00

7+
KR4301523929-2022-02 3392.5

294.38

220.78 \

147.19 \
~ 7359
od \
=
E 0.00 : ‘ ‘ v : ‘ ‘ ,
ol 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
<M -73.59

-147.19

-220.78

-294.38

74
KR4301523952-2022-02 3395

98.75

74.06 \

49.38 \
—~ 2469
od
=|
L o000 : : : Y : ; ; \
ol 0.00 98.75 197.50 296.25 395.00 493.75 592.50 691.25 790.00
<M -24.69

-49.38

-74.06

-98.75




3. AlLt2| 2

# 2o PEHS @S AN YT

ol
2022-03 T AL|200X|

KR4101530001 FME 259

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -259 -259 -259 -259 -259 -259 -259
-5.33% -173 -173 -173 -173 -173 -173 -173
-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% 173 173 173 173 173 173 173
8.00% 259 259 259 259 259 259 259
KR4201524127 2022-02 E412.5 140

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 35 35 34 32 31 29 26
-5.33% 34 32 30 27 25 21 17
-2.67% 29 26 22 18 13 8 3
0% 17 12 6 0 -6 -13 -20
2.67% -5 -13 -20 -28 -35 -43 -50
5.33% -43 -51 -59 -67 -75 -82 -90
8.00% -95 -102 -110 -117 -125 -132 -140
KR4201524150 2022-02 2415 83

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 19 19 18 18 17 16 14
-5.33% 18 18 17 15 13 12 9
-2.67% 16 14 12 10 7 4 1
0% 10 7 4 0 -4 -8 -12
2.67% -2 -7 -11 -16 -20 -25 -30
5.33% -23 -28 -33 -38 -43 -48 -53
8.00% -54 -59 -63 -68 -73 -78 -83
KR4301523929 2022-02 3£392.5 19

Z el Bls
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 19
-5.33% 10 11 11 11 11 11 12
-2.67% 4 4 4 5 5 5 6
0% -1 -1 0 0 0 1 1
2.67% -4 -4 -3 -3 -2 -2 -2
5.33% -5 -5 -4 -4 -4 -4 -4
8.00% -5 -5 -5 -5 -5 -5 -4
KR4301523952 2022-02 3395 6

7| =Rkl




7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 4 4 4 4 4 4 4
-2.67% 1 1 2 2 2 2 2

0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
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SAY  2022-01-14
712 2022-01-13
H202 2E2 S (H)(MAZE-uHY)
1. A=A
M 5 |rdZHE 0 0 0
M 3t ME 0 0 0|&e
A f7t5d  |=45H 31,060 0 31,060
A &2t ME 13,181 27,906 -14,725| % Q)
2. TN He| &=
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
FXW213BCN KRW/USD 24-02-22E 2,233
FXW213C17:USD/KRW 26-01-22E 1,055
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{2420] Q0] SAIBIHXA| e
4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F) (THEHDHRI)

-
o
~
(]



SAY  2022-01-14
712 2022-01-13
20EKRX300 0 H A B (FA-TH4 )
1. A=A

.l

KR4101S30001-2022-03 _'_i"_ﬁl-l-| 200X| =
1,177.50
883.13
588.75
— 29438
ol
Er, 0.00
ol 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
<M -294.38
-588.75
-883.13
-1,177.50
7t
3. A|LE| 2 &0 X H T (X| &40 A3 H) (THREH TR
KR4101S30001 2022-03 LA I200K| =M= 94
7|Z=ApLte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -94 -94 -94 -94 -94 -94 -94
-5.33% -63 -63 -63 -63 -63 -63 -63
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 63 63 63 63 63 63 63
8.00% 94 94 94 94 94 94 94




on

ol

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

4. THYAES



SAY  2022-01-14

712 2022-01-13
AOFEH EHVN30QH A (FA =8
1. Y=

Mt e e B 0
AT 7t5dH &g 0 At Q|
A3 E3} Mz 0 0 S5l
A F7t5dH  |[ME 772 0 772
A R B Eat 1,814 0 1,814|% Q|
A =Kl ME 0 1,128 -1,128| &2
2. M7|A ™| &l X
VNCF2-VN30 Index Future Jan22
771.79
578.84
385.89
— 192.95
ol
f_r_ 0.00
Or 0.00 382.23 764.45 1,146.68 1,528.90 1,911.13 2,293.35 2,675.58 3,057.80
<‘IJ -192.95
-385.89
-578.84
-771.79
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
FXW?213BBS< KRW/EUR 25-02-22F 11
FXW213BCN KRW/EUR 18-03-22E 43
VNCF?2 VN30 Index Future Jan22 62
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THl- 2 3R



SAY  2022-01-14
712 2022-01-13

o

U7IAHe| &

=S

=

210884211224-IHS Markit Global Carbon Index(TR)

41,590.69

31,193.02

20,795.34

—~ 10,397.67

a_ 0.00
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06

-10,397.67

-20,795.34

-31,193.02

-41,590.69

7%

3. AlL2| % 2o X E (X Ao ATd) (TH = 2ER)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,316

4. P4 EQ| Z|CHEM Y4 ZH(VaR : 99%LE|FFE,1027|F) (EH/: e akR)
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/&2
+A tEH (M= 15,086 0 15,086
A =2} ME 0 6,139 -6,139| 22
2. WINHO| £YRE
MOZ22-ECX EMISSION Dec22
11,314.57
7,543.04
— 377152
&l
ar 0.00
ol 0.00 20.00 40.01 60.01 80.01 100.01 120.02 140.02 160.02
H -3,771.52
-7,543.04
-11,314.57
-15,086.09
74

3. AlLtE|E &9l x
FXW213BCV: KRW/EUR 28-01-22E
MOZ22 ECX EMISSION Dec22

S @02 M0 4 3 )

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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SAY  2022-01-14
712 2022-01-13

SOLX}IO| LIS S M HYE| B ATX|

7{eich & Of==(1) =) =ZX|M(1-2)
M Xl A2 10,650 0 10,6502t Q)
A NES A2l 10,650 0 10,650| & 2

)
2

2. WI|A[He £+

d

3. AlLIE| 2 & ZHF(X[CHE A=) (T HHTt2)
SWSTARO000( 218t STAR 50 Index 220113(7|-2) 3
SWSTAR000( 213t STAR 50 Index 220113(0]2H) 3
SWSTARO000( 213+ STAR 50 Index 220113(H 2| %) 3
SWSTARO000( ISt STAR 50 Index 220113(NH) 3

4. Y EO| ZHEHYZTH(VaR : 99%MUEITFE,1027|F) (Th

40
1=
2
rio

—
~



SAY  2022-01-14
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

363.94

242.63

121.31

0.00

-121.31

-242.63

-363.94

-485.26

494.30

370.72

247.15

123.57

0.00

-123.57

-247.15

-370.72
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CLH2-WTI CRUDE FUTURE Mar22

20.51 41.01 61.52 82.02 102.53 123.03 143.54

.00 164.04
717
COK2-BRENT CRUDE FUTR May22
.00 20.81 41.63 62.44 83.25 104.06 124.88 145.69 166.50




HOH2-NY Harb ULSD Fut Mar22
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QSH2-Low Su Gasoil G Mar22

129.25
86.17
— 43.08
ol
i—’ 0-00 T T T J T T T 1
Or 0.00 182.06 364.13 546.19 728.25 910.31 1,092.38 1,274.44 1,456.50
4“ -43.08
-86.17
-129.25
-172.33 -
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XBH2-GASOLINE RBOB FUT Mar22
238.37
178.78
119.19
— 59.59
ol
}r_ 0.00 T T T ? T T T )
Or 0.00 0.60 1.20 1.79 2.39 2.99 3.59 4.18 4.78
4“ -59.59
-119.19
-178.78
-238.37 -
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3. AlLE|E £l R X HE (ATl E A0 A3 ) (EHl: s akel)
CLH2 WTI CRUDE FUTURE Mar22 39
COoK2 BRENT CRUDE FUTR May22 40
HOH?2 NY Harb ULSD Fut Mar22 10
KR4175S100 2022-01 E&{ME 29
NGH2?2 NATURAL GAS FUTR Mar22 53
QSH2 Low Su Gasoil G Mar22 14
XBH2 GASOLINE RBOB FUT Mar22 19
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



