= 2022-01-18

U7|AHe| &

A

1= 2022-01-17
EHASHMED K| H-THEH)
A a3

o

=ES

=

BOH2-SOYBEAN OIL FUTR Mar22

561.11

374.07

187.04

0.00

14.62

29.23 43.85 58.46 73.08 87.69

102.31 116.92

-187.04

-374.07

-561.11

-748.15 -

717

CH2-CORN FUTURE Mar22

1,199.44

899.58

599.72

299.86

0.00
0.00

149.06

298.13 447.19 596.25 745.31 894.38

1,043.44  1,192.50

-299.86

-599.72

-899.58

-1,199.44 -



CTH2-COTTON NO.2 FUTR Mar22

318.89

212.60

106.30

/

T 1

0.00

.00 29.93 59.85 89.78 119.70 149.63 179.55 209.48 239.40

-106.30

/

-212.60

/

-318.89

-425.19

957.45

718.08

478.72

239.36

0.00

-239.36

-478.72

-718.08

-957.45

775.65

581.73

387.82

193.91

0.00

-193.91

-387.82

-581.73

-775.65

72

KCH2-COFFEE 'C' FUTURE Mar22

0.00 298.33 596.65 894.98 1,193.3i 1,491.63 1,789.95 2,088.28 2,386.60

.00 59.91 119.83 179.74 239.65 299.56 359.48 419.39 479.30

72

KR4175520006-2022-02 &M E

~.

1




352.24

264.18

176.12

-176.12

-264.18

-352.24

KWH2-KC HRW WHEAT FUT Mar22

88.06

T T 1

0.00

186.25 372.50 558.75 745.00 931.25 1,117.50 1,303.75 1,490.00

-88.06

/

/

712

SBH2-Sugar #11 (WORLD) Mar22

602.38

451.79

301.19

150.60

T T 1

0.00

0.00 4.58 9.16 13.73 18.31 22.89 27.47 32.04 36.62

-150.60

/

-301.19

/

-451.79

-602.38

791.13

527.42

263.71

0.00

-263.71

-527.42

-791.13

-1,054.84

72

SH2-SOYBEAN FUTURE Mar22

T T T 1

0.00 342.44 684.88 1,027.31 ,369.75 1,712.19 2,054.63 2,397.06 2,739.50




SMH2-SOYBEAN MEAL FUTR Mar22

432.82 //
288.54 /
— 144.27
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 101.40 202.80 SOM.SO 507.00 608.40 709.80 811.20
'(‘IJ -144.27 /
-288.54 /
-432.82
-577.09
74
WH2-WHEAT FUTURE(CBT) Mar22
569.95 /
427.46 /
284.97 /
— 142.49
z /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 185.38 370.75 SSM.SO 926.88 1,112.25  1,297.63  1,483.00
(‘IJ -142.49 /
-284.97 /
-427.46
-569.95
7}
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TP M EC| XM S H(VaR : 99%LEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



U7|AHe| &

A

-144.11

-288.23

-432.34

-576.45 -

SAY  2022-01-18
1= 2022-01-17
ADtEQIHA R
A a3

19

=

KR4101530001-2022-03 A A I 200X| =M E

576.45

432.34

288.23

144.11

0.00

96.08 192.15 288.23 384.30 480.38 576.45 672.53

768.60

717

KR41B9520003-2022-02 FAMESZUNEME

81.30

60.98

40.65

20.33

0.00

4,862.50 9,725.00 14,587.50_19,450.00  24,312.50 29,175.00  34,037.50

38,900.00

-20.33

-40.65

-60.98

-81.30 -



3. AlL2| 2% £o| R X E (X Ao A Z ) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 46

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -46 -46 -46 -46 -46 -46 -46
-5.33% -31 -31 -31 -31 -31 -31 -31
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 31 31 31 31 31 31 31
8.00% 46 46 46 46 46 46 46
KR41B9S20003 2022-02 S5 SHMNEM = 7

7| =Xk HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -4 -4 -4 -4 -4 -4 -4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 4 4 4 4 4 4 4
8.00% 7 7 7 7 7 7 7
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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SAY  2022-01-18
1= 2022-01-17

o

2. WI|MHEe &

=ES

=

VGH2-EURO STOXX 50 Mar22

568.14

426.10

284.07

—~ 142.03

— 0.00
ol 0.00 1,064.25 2,128.50 3,192.75 4,257.00 5,321.25 6,385.50 7,449.75 8,514.00

-142.03

-284.07

-426.10

-568.14

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22

!

5
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£
1E
1S
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



SAY  2022-01-18
1= 2022-01-17

a7|AHe| £9TE
HCF2-HSCEI Futures Jan22
832.61
555.07
—~ 27754
ol
=|
’Lr_ 0.00
ol 0.00 2,140.50  4,281.00  6,421.50 _~8,562.00 10,702.50 12,843.00 14,983.50 17,124.00
H -277.54
-555.07
-832.61
-1,110.14

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCF2 HSCEI Futures Jan22

40
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (2t



SAY  2022-01-18
1= 2022-01-17

HHEER (FAEE-THY)
A a3

TIIAEe| £93x
KR4201523921-2022-02 E392.5
41,997.50
31,498.13
20,998.75
— 10,499.38
e
=]
E_r' 0.00 T T T T T T T 1
o 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
@ -10,499.38
-20,998.75
-31,498.13
-41,997.50
7t4
KR4201523954-2022-02 E395
15,800.00
11,850.00
7,900.00
— 3,950.00
ke
=]
=
g': 0.00 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
o 0.00 98.75 197.50 296.25 395.00 493.75 592.50 691.25 790.00
A -3,950.00
-7,900.00
-11,850.00
-15,800.00



19,134.38

14,350.78

9,567.19

4,783.59

0.00

-4,783.59

-9,567.19

-14,350.78

-19,134.38 -

0.

KR4301523929-2022-02 %392.5

00

98.13

196.25

294.38

392.50

490.63

588.75

686.88

785.00

712

3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) CIRE)
KR4201S523921 2022-02 23925 2,215

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 726 712 692 667 635 599 558
-5.33% 679 644 603 556 504 447 387
-2.67% 548 485 418 346 272 195 116
0% 267 179 90 0 -91 -182 -274
2.67% =217 -313 -410 -506 -602 -699 -795
5.33% -915 -999 -1,085 -1,174 -1,264 -1,354 -1,446
8.00% -1,788 -1,848 -1,914 -1,984 -2,058 -2,135 -2,215
KR4201S23954 2022-02 =395 791

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 239 235 228 220 210 198 184
-5.33% 225 214 201 185 167 148 127
-2.67% 185 164 141 116 a0 63 35
0% 96 65 33 0 -33 -66 -100
2.67% -66 -102 -138 -174 211 -247 -283
5.33% -308 -341 -375 -410 -444 -479 -515
8.00% -620 -645 -672 -700 -729 -760 -791
KR4301S23929 2022-02 %£392.5 1,336

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,324 -1,325 -1,325 -1,327 -1,329 -1,332 -1,336
-5.33% -828 -831 -835 -841 -848 -857 -867
-2.67% -348 -359 -371 -386 -402 -420 -439
0% 73 49 25 0 -25 -51 =77
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OESXF2-C4150-EURO STOXX 50

134.30

201.45 235.03 268.60

167.88

67.15 100.73

33.58

34.74
26.05
17.37

0.00

-17.37
-26.05

-34.74

OESXF2-C4175-EURO STOXX 50

112.30

168.45 196.53 224.60

140.38

56.15 84.23

28.08

25.99
19.49
12.99

0.00

-12.99
-19.49



-25.99 ‘
712

OESXF2-P4150-EURO STOXX 50

—~ 0.65

:’ 0-00 T T T d
ol 0.00 3.20 6.40 9.60 12.80 16.00

25.60

-0.65

-1.96

-2.61 -
e

OESXF2-P4175-EURO STOXX 50

2.38

1.79

—~ 0.60

— 0.00 T T T 7 T
ol 0.00 3.98 7.95 11.93 15.90 19.88

31.80

-0.60

3. ALIE| 2 £ A ZHFE A0 LZH)
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

0.21

0.19
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SAY  2022-01-18
1= 2022-01-17

2| C| ool K200(F A B 8- THIT ZHE E)

A 7/t5d  |d= 0 955 -955 | LA
AT 27t5dH  |SM 0 0 O|ZHLH
A e = A 2,210 0 2,210 | &Ly
A *t5H |24 393 5,364 -4,972 | &L
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
2,209.73
1,657.29
1,104.86
— 552.43
x
ir' 0.00 T T T J T T T 1
EI' 0.00 96.08 192.15 288.23 384.30 480.38 576.45 672.53 768.60
4“ -552.43
-1,104.86
-1,657.29
-2,209.73 -
74
KR4201524127-2022-02 £412.5
5,053.13
3,789.84
2,526.56
— 1,263.28
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 103.13 206.25 309.38 412.50 515.63 618.75 721.88 825.00
4“ -1,263.28
-2,526.56
-3,789.84
-5,053.13



KR4201524150-2022-02 2415

311.25
233.44
155.63
—~ 7781
ol
ir‘ 0.00 T T T L T T T 1
ol 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00
<‘IJ -77.81
-155.63
-233.44
-311.25
7
KR4301523929-2022-02 3£392.5
392.50 -
294.38
196.25
—~ 98.13
ol
;—r' 0.00 T T T T T T T 1
ol 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
<‘IJ -98.13
-196.25
-294.38
-392.50
74
3. AL 29| FXHE @IH2 M43 Y) ST
KR4101S30001 2022-03 LA L200K| =M= 177
ELNEEEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -177 -177 -177 -177 -177 -177 -177
-5.33% -118 -118 -118 -118 -118 -118 -118
-2.67% -59 -59 -59 -59 -59 -59 -59
0% 0 0 0 0 0 0 0
2.67% 59 59 59 59 59 59 59
5.33% 118 118 118 118 118 118 118
8.00% 177 177 177 177 177 177 177
KR4201524127 2022-02 24125 162

7| Z=Rpetel

=3




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 25 25 24 22 20
-5.33% 25 25 23 22 19 16 13
-2.67% 23 21 18 15 10 5 0

0% 16 12 6 0 -7 -14 -22
2.67% -1 -9 -17 -26 -35 -45 -55
5.33% -35 -46 -57 -68 -79 -90 -101
8.00% -92 -104 -115 -127 -138 -150 -162

KR4201S24150 2022-02 =415 9
7| =Rt HE S

7t4 -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 0 0

0% 1 1 0 0 0 -1 -1
2.67% 0 0 -1 -1 -2 -3 -3
5.33% -2 -2 -3 -4 -4 -5 -6
8.00% -5 -6 -6 -7 -8 -9 -9

KR4301523929 2022-02 %£392.5 27
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 27 27 27 27 27
-5.33% 17 17 17 17 17 18 18
-2.67% 7 7 8 8 8 9 9

0% -1 -1 -1 0 1 1 2
2.67% -8 -7 -6 -6 -5 -5 -4
5.33% -11 -10 -10 -9 -9 -8 -8
8.00% -12 -12 -11 -11 -11 -10 -10

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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SAY  2022-01-18
1= 2022-01-17
H202REHECS (H) (X H=¢h-atd)
1. A= H
A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 31,372 0 31,372
A &2t ME 13,239 28,028 -14,789| % Q)
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
FXW213BCN KRW/USD 24-02-22E 2,242
FXW213C17:USD/KRW 26-01-22E 1,059
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{2420] Q0] SAIBIHXA| e
4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F) (THEHDHRI)

—
=)
N
~



SAY  2022-01-18
1= 2022-01-17
20EKRX300 Q0 H A B (FA-TH4 )
1. A=A

.l

KR4101530001-2022-03 A A L|200X| $ME
1,152.90
864.68
576.45
— 288.23
3]
;":_r, 0.00
SI' 0.00 96.08 192.15 288.23 384.30 480.38 576.45 672.53 768.60
«J -288.23
-576.45
-864.68
-1,152.90
74
3. A L2l &l X HF (x| &40 A SH) :HHOER)
KR4101S30001 2022-03 LA L200K| =M= 92
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -92 -92 -92 -92 -92 -92 -92
-5.33% -61 -61 -61 -61 -61 -61 -61
-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% 61 61 61 61 61 61 61
8.00% 92 92 92 92 92 92 92




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

[ ¢]



SAY  2022-01-18

1= 2022-01-17
AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 752 0 752
A LIsdH |2 1,818 0 1,818 % Q|
A &2t ME 0 1,130 -1,130| &2
2. M7|A ™| &l X
VNCF2-VN30 Index Future Jan22
563.65
375.77
—~ 187.88
&l
§',i 0.00
BF 0.00 380.03 760.05 1,140.08 1,520.10 1,900.13 2,280.15 2,660.18 3,040.20
4“ -187.88
-375.77
-563.65
-751.54
7t

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213BBQ KRW/EUR 25-02-22E
FXW213BBS< KRW/EUR 25-02-22E
FXW213BCN KRW/EUR 18-03-22E

VNCF2 VN30 Index Future Jan22

4. TP M EC| XM S H(VaR : 99%LEITFE 10Y7|F)
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SAY  2022-01-18
1= 2022-01-17

o

U7|AHe| &

=ES

=

210884211224-1HS Markit Global Carbon Index(TR)

42,802.07

32,101.55

21,401.03

—~ 10,700.52

o_ 0.00
ol 0.00 0.27 0.53 0.80 1.06 1.33 1.59 1.86 2.12

-10,700.52

-21,401.03

-32,101.55

-42,802.07

3. MLIE| 28 £FZHFE L0 =) (EH2:

2.1088E+11 IHS Markit Global Carbon Index(TR) 3,417

1E
1S
o

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



SAY  2022-01-18
2022-01-17

Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 15,483 0 15,483
A &2t ME 0 6,151 -6,151 |22
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
15,483.47
11,612.60
7,741.73
— 3,870.87
&l
EEI‘ 0.00
BF 0.00 20.52 41.04 61.56 82.08 102.60 123.12 143.64 164.16
4“ -3,870.87
-7,741.73
-11,612.60
-15,483.47
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213BCV-KRW/EUR 28-01-22E
MOZz22 ECX EMISSION Dec22
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SAY  2022-01-18
1= 2022-01-17
MOFSOLX}O|LIEH L2 CSIZHAE
1. A=A
74efcH A
M Xl A2 0 0| &Q|
A K| A2l 11,760 0 11,760 | & 2|
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
SWCSI00000 AlBHCSI Index 211222 (NH) 17
SWCSI00000 AIBHCSI Index 211222 (7] 2) 17
SWCSI00000 AIBHCSI Index 211222 (O] 2H) 17
SWCSI00000 AIBHCSI Index 211222 (H| 2| X) 17
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) G Rl E))
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2. BH7[A|

ol

SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( A8t STAR 50 Index 220113(H 2| X)

SWSTAROOO( A1t STAR 50 Index 220113(NH)

onl



U7|AHe| &

A

SAIY  2022-01-18
1= 2022-01-17

of| L XA SR A B (K H-THYH)
A a3

369.89

246.59

123.30

0.00

-123.30

-246.59

-369.89

-493.18

376.63

251.09

125.54

0.00

-125.54

-251.09

-376.63

-502.17

19

F=

CLH2-WTI CRUDE FUTURE Mar22

20.83 41.65 62.48 83.30 104.13 124.95 145.78

.00 166.60
717
COK2-BRENT CRUDE FUTR May22
.00 21.14 42.29 63.43 84.57 105.71 126.86 148.00 169.14




HOH2-NY Harb ULSD Fut Mar22

96.45

64.30

—~ 3215

T 000

ol 0.00

A -32.15

-64.30

-96.45

-128.60

712

KR4175520006-2022-02 2 M &

357.99

268.49

179.00

— 89.50

~. —

T 000
W g9s0
-179.00
-268.49

-357.99

628.09
471.06
314.04
— 157.02
T 000
A -157.02
-314.04
-471.06

-628.09

.00

298.33 596.65 894.98 1,193.3i 1,491.63 1,789.95 2,088.28 2,386.60

N

o~

72

NGH22-NATURAL GAS FUTR Mar22

ol 0.00

1.02 2.04 3.06 4.08 5.10 6.12 7.14 8.16




QSH2-Low Su Gasoil G Mar22

174.81
131.10
87.40
— 43.70
ol
E, 0.00 ¢ T
Or 0.00 184.56 369.13 553.69 738.25 922.81 1,107.38 1,291.94 1,476.50
4“ -43.70
-87.40
-131.10
-174.81 -
7%
XBH2-GASOLINE RBOB FUT Mar22
181.12
120.74
— 60.37
ol
?_r. 0.00 T T T ? T T T )
Or 0.00 0.61 1.21 1.82 2.42 3.03 3.63 4.24 4.84
4“ -60.37
-120.74
-181.12
-241.49 -~
714
3. AlLE|E £l R X HE (ATl E A0 A3 ) (EHl: s akel)
CLH2 WTI CRUDE FUTURE Mar22 39
COK?2 BRENT CRUDE FUTR May22 40
HOH?2 NY Harb ULSD Fut Mar22 10
KR4175S200 2022-02 H&{ME 29
NGH2?2 NATURAL GAS FUTR Mar22 50
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



