U7IAHe| &

<A

-189.02

-378.04

-567.06

-756.08 -

SAY  2022-01-20
712 2022-01-19

EHASAUHER (XA -THEH)
A a3

19

=

BOH2-SOYBEAN OIL FUTR Mar22

756.08

567.06

378.04

189.02

0.00

103.39

14.77 29.54 44 .31 59.08 73.85 88.62

118.16

717

CH2-CORN FUTURE Mar22

904.50

603.00

301.50

0.00

749.38 899.25 1,049.13

149.88 299.75 449.63 599.50

1,199.00

-301.50

-603.00

-904.50

-1,206.00 -



CTH2-COTTON NO.2 FUTR Mar22

322.58

215.05

107.53

e |

0.00

0.00

30.27 60.54 90.81 121.08 151.35 181.62 211.89 242.16

-107.53

/

-215.05

/

-322.58

-430.10

72

KCH2-COFFEE 'C' FUTURE Mar22

717.87

478.58

239.29

/ —

0.00

.00

59.90 119.80 179.70 239.60 299.50 359.40 419.30 479.20

-239.29

/

-478.58

/

-717.87

-957.17

581.15

387.43

193.72

0.00

-193.72

-387.43

-581.15

-774.87

72

KR4175520006-2022-02 &M E

~.

o~

~. |

.00

298.03 596.05 894.08 1,192.1 1,490.13 1,788.15 2,086.18 2,384.20




274.12
182.75

—~ 9137

A -91.37
-182.75
-274.12

-365.50

—_—

A

KWH2-KC HRW WHEAT FUT Mar22

T T 1

0.00
0.00

193.19 386.38 579.56 772.75 965.94 1,159.13 1,352.31 1,545.50

/

/

712

SBH2-Sugar #11 (WORLD) Mar22

460.57

307.05

153.52

T T T 1

0.00
0.00

4.67 9.33 14.00 18.66 23.33 27.99 32.66 37.32

-153.52

/

-307.05

/

-460.57

-614.09

1,048.18

786.14

524.09

262.05

0.00

-262.05

-524.09

-786.14

-1,048.18

72

SH2-SOYBEAN FUTURE Mar22

T T 1

0.00 340.31 680.63 1,020.94 ,361.25 1,701.56 2,041.88 2,382.19 2,722.50




SMH2-SOYBEAN MEAL FUTR Mar22

554.88 /
416.16 /
277.44 /
—~ 138.72
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 97.53 195.05 ZQMJO 487.63 585.15 682.68 780.20
(‘IJ -138.72 /
-277.44 /
-416.16
-554.88
7174
WH2-WHEAT FUTURE(CBT) Mar22
591.29 /
443.47 /
295.65 /
—~ 147.82
o /
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 192.25 384.50 576.75%;.00 961.25 1,153.50 1,345.75 1,538.00
(‘IJ -147.82 /
-295.65 /
-443.47
-591.29
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
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SAY  2022-01-20
712 2022-01-19

ADtEQIHA R
A a3
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KR4101530001-2022-03 A A I|200K| =M &

756.00

567.00

378.00

189.00

0.00

94.50 189.00 283.50 378.00 472.50 567.00 661.50

756.00

-189.00

-378.00

-567.00

-756.00 -

717

KR41B9520003-2022-02 FAMESZUNEME

75.56

56.67

37.78

18.89

0.00

4,687.50 9,375.00 14,062.50_18,750.00  23,437.50  28,125.00  32,812.50

37,500.00

-18.89

-37.78

-56.67

-75.56 -



3. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 61

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -61 61 -61 61 -61 -61 -61
-5.33% -40 -40 -40 -40 -40 -40 -40
-2.67% -20 -20 -20 -20 -20 -20 -20
0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 40 40 40 40 40 40 40
8.00% 61 61 61 61 61 61 61
KR41B9520003 2022-02 FUSSYHEME 6

7| ZRHAto| HE Y
74 -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% -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% 6 6 6 6 6 6 6
4. IPEEES| XL &MY FH(VaR : 99%HE|TFE,10U7|F) (G EE))
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VGH2-EURO STOXX 50 Mar22

425.59

283.73

—~ 141.86

— 0.00
ol 0.00 1,063.13 2,126.25 3,189.38 4,252.50 5,315.63 6,378.75 7,441.88 8,505.00

-141.86

-283.73

-425.59

-567.45

712

3. AlL2I2 £ EHEAIA Mol AT ) (EFSl:are)
VGH?2 EURO STOXX 50 Mar22

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



SAY  2022-01-20
712 2022-01-19

a7|AHe| £9TE
HCF2-HSCEI Futures Jan22
818.69
545.79
—~  272.90
ol
=
’Lr_ 0.00
ol 0.00 2,105.00  4,210.00  6,315.00 _8,420.00 10,525.00 12,630.00 14,735.00 16,840.00
H -272.90
-545.79
-818.69
-1,091.59

7}

3. AILIE| Y 2O R EHE A2 A0 AT (EHS: 2l
HCF2 HSCEI Futures Jan22

4. TPAYEQ| x|Cf&HodZ M (VaR : 99%MEITFE10H7|F) (T HHTER)
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=

KR4201523921-2022-02 &392.5

41,997.50

31,498.13

20,998.75

— 10,499.38

e

=]
f,r, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
o 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00

A -10,499.38

-20,998.75

-31,498.13

-41,997.50
717

KR4201523954-2022-02 395

15,800.00

11,850.00

7,900.00

—~ 3,950.00

e
o

=|

g': 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘

5) 0.00 98.75 197.50 296.25 395.00 493.75 592.50 691.25 790.00

<M -3,950.00

-7,900.00

-11,850.00

-15,800.00



19,428.75

14,571.56

9,714.38

4,857.19

0.00

-4,857.19

-9,714.38

-14,571.56

-19,428.75 -

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 1,947

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 506 499 488 472 451 426 396
-5.33% 484 463 436 403 364 321 273
-2.67% 410 366 315 259 198 134 67
0% 228 155 79 0 -81 -163 -246
2.67% -130 -221 -314 -406 -499 -592 -684
5.33% -699 -790 -882 -974 -1,067 -1,160 -1,253
8.00% -1,469 -1,541 -1,618 -1,697 -1,779 -1,862 -1,947
KR4201S23954 2022-02 =395 689

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 163 161 158 153 146 138 128
-5.33% 157 151 142 132 119 104 88
-2.67% 136 121 104 85 65 42 19
0% 79 54 28 0 -29 -58 -88
2.67% -37 -70 -104 -138 -172 -206 -241
5.33% -230 -265 -300 -335 -370 -406 -441
8.00% -500 -529 -560 -591 -624 -656 -689
KR4301S23929 2022-02 %£392.5 1,399

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,393 -1,393 -1,393 -1,394 -1,395 -1,397 -1,399
-5.33% -894 -896 -898 -901 -905 -911 -918
-2.67% -403 -409 -417 -427 -438 -452 -466
0% 57 39 20 0 -22 -44 -67
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OESXF2-C4150-EURO STOXX 50

121.30

181.95 212.28 242.60

151.63

60.65 90.98

30.33

31.13
23.35
15.57

0.00

-15.57

-23.35
-31.13

OESXF2-C4175-EURO STOXX 50

98.80

148.20 172.90 197.60

123.50

74.10

49.40

24.70

22.69
17.02
11.34

0.00

-11.34
-17.02



-22.69 ‘
712

OESXF2-P4150-EURO STOXX 50

1.40
1.05
0.70
— 035
ol
Er’ 0-00 T T T Y T T T 1
ol 0.00 1.73 3.45 5.18 6.90 8.63 10.35 12.08 13.80
A -0.35
-0.70
-1.05
-1.40 -
7t
OESXF2-P4175-EURO STOXX 50
1.41
1.06
0.71
. 035
&l
T 500 : : : , : : : ‘
ol 0.00 2.38 4.75 7.13 9.50 11.88 14.25 16.63 19.00
H -0.35
0.71
-1.06
141 -
7+
3. AlLtE|QE A TEHE (AT A A0 A ) (Er9l:44Btsl)
260105SQPX SG EURO Covered CALL STRATEGY 1
FXW213BCF<:KRW/EUR 17-03-22E 54
FXW213BCF<KRW/EUR 17-02-22E 108
OESXF2-C41 EURO STOXX 50 2
OESXF2-C41 EURO STOXX 50 2
OESXF2-P41 EURO STOXX 50 0.11
OESXF2-P41 EURO STOXX 50 0.11
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SAY  2022-01-20
712 2022-01-19
2| C| o} QIK200(F A = B -mH 4 x| 7t

MR {ItEd  |ME 0 0 08t
A 7/t5d & 0 0 0| ZL
A 7t5d (M= 567 0 567| LA
Sl mtsd |88 294 4,746 -4,451 | &L
TI|AE &=
KR4101530001-2022-03 2 11| 200X| =1 &
567.00
425.25
283.50
—~ 14175
il
;—r' 0.00 T T T d T T T 1
ol 0.00 94.50 189.00 283.50 378.00 472.50 567.00 661.50 756.00
<H -141.75
-283.50
-425.25
-567.00 -
7t4
KRA4201524127-2022-02 E412.5
4,434.38
3,325.78
2,217.19
—~ 1,108.59
ol
=
fv 0.00 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
ol 0.00 103.13 206.25 309.38 412.50 515.63 618.75 721.88 825.00
< -1,108.59
-2,217.19
-3,325.78
-4,434.38



KR4201524150-2022-02 2415

311.25
233.44
155.63
—_— 77.81
8]
;i 0.00 T T T ¢ T T T
SF 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00
'HJ -77.81
-155.63
-233.44
-311.25
7tA
KR4301523929-2022-02 -37‘:392.5
294.38
220.78
147.19
—_ 73.59
=
?—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
4“ -73.59
-147.19
-220.78
-294.38
7tA
3.ALE| Y & RATHF (XM HSH) CHQ[: B4 02
KR4101530001 2022-03 ZAI200K|$=ME 45
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -45 -45 -45 -45 -45 -45 -45
-5.33% -30 -30 -30 -30 -30 -30 -30
-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% 30 30 30 30 30 30 30
8.00% 45 45 45 45 45 45 45
KR4201524127 2022-02 24125 115

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 13 13 13 13 12 11
-5.33% 13 13 13 12 10 9 7
-2.67% 13 12 10 8 6 3 -1

0% 10 7 4 0 -4 -9 -15
2.67% 1 -4 -10 -16 -23 -30 -37
5.33% -19 27 -35 -43 -52 -61 -70
8.00% -56 -66 -75 -85 -95 -105 -115

KR4201524150 2022-02 2415 7
7|=xf 0| HEH

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 0
-2.67% 1 1 1 0 0 0 0

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

KR4301523929 2022-02 3925 21
7|=Rf o] H S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21 21
-5.33% 14 14 14 14 14 14 14
-2.67% 6 6 6 6 7 7 7

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

4, TP MEO| X|C &M 4ZH(VaR : 99%AEIFF,10Y7|F) (EtSl-2THR)
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SAY  2022-01-20
712 2022-01-19
H202 2E2 S (H)(MAZE-uHY)
1. A=A
A 5 |rdZHE 0 0 0
Al E3} ME 0 0 0/&2
A f7t5d  |=45H 31,206 0 31,206
= E3} ME 13,228 28,005 -14,777 | %2
2. M7|A| ™| &l
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)
FXW213BCN KRW/USD 24-02-22E 2,240
FXW213C17:USD/KRW 26-01-22E 1,058
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{2420] Q0] SAIBIHXA| e
4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F) (THEHDHRI)
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o
~
iy



SAY  2022-01-20
712 2022-01-19

AOFEKRX300Q1 8l A o (F A THHH)

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

1,323.00

992.25

661.50
= 330.75
=l
=]
g—r' 0.00 T T T J T T T 1
Or 0.00 94.50 189.00 283.50 378.00 472.50 567.00 661.50 756.00
«J -330.75

-661.50

-992.25

-1,323.00 -

74
KR41B9520003-2022-02 FAMESZUNEME

35.25

26.44

17.63
= 8.81
=l
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 4,687.50 9,375.00 14,062.50 18,750.00 23,437.50 28,125.00 32,812.50 37,500.00
4“ -8.81

-17.63

-26.44

-35.25 -



o
0
I
2
[0

3.AUE|IRE £YF=HS (H L YSY)

OH
KR4101S30001 2022-03 [ ALR00K|+=ME 106

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% -71 -71 -71 -71 -71 -71
-2.67% -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0
2.67% 35 35 35 35 35 35
5.33% 71 71 71 71 71 71
8.00% 106 106 106 10 106 106 106
KR41B9520003 2022-02 FUSSYHEME 3

7| ZRHAto| HE Y
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% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 2 2 2 2 2 2 2
8.00% 3 3 3 3 3 3 3
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)




SAY  2022-01-20
712 2022-01-19

A O0LEH| EHVN30QIH A (FAES)
1. A=A

M e = A 0
AT 7t5dH &g 0 A9
A3 E3} Mz 0 0 S5l
A e 733 0 733
A R i B Ea 1,804 0 1,804 |2t Q|
A =Kl ME 0 1,324 -1,324| % Q|
2. M7|A ™| &l X
VNCF2-VN30 Index Future Jan22
732.66
549,50
366.33
—~ 183.17
=l
f_r_ 0.00
Or 0.00 370.63 741.25 1,111.88 1,482.50 1,853.13 2,223.75 2,594.38 2,965.00
<‘IJ -183.17
-366.33
-549.50
-732.66
74
3. AjLtE| 25 &0l X F (X|CH & A of A2 ot) (GE R L))
2.5504E+11 VN30TR Index(EUR) 144
FXW213BBQ KRW/EUR 25-02-22E 36
FXW213BBS<KRW/EUR 25-02-22E 11
FXW213BCN KRW/EUR 18-03-22E 43
FXW213C1K: KRW/EUR 22-04-22E 16
VNCF2 VN30 Index Future Jan22 59

4, TP AEO| ZCf&A 03U (VaR : 99%AE|FF,1027|F)

=
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i
o
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210884211224-IHS Markit Global Carbon Index(TR)

42,398.27

31,798.71

21,199.14

—~ 10,599.57

a_ 0.00
ol 0.00 0.26 0.53 0.79 1.05 1.31 1.58 1.84 2.10

-10,599.57

-21,199.14

-31,798.71

-42,398.27

7%

3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,402

4. P4 EQ| Z|CHEM Y4 ZH(VaR : 99%LE|FFE,1027|F) (EH/: e akR)



SAY  2022-01-20
2022-01-19

Mt e e B 0 0 0
Al E3} ME 0 0 0/&2
A = A 15,570 0 15,570
el £33} ME 0 6,104 -6,104| %t Q|
2. M7|A| ™| &l
MOZ22-ECX EMISSION Dec22
11,677.16
7,784.78
— 3,892.39
ol
g"ir- 0.00
EF 0.00 20.67 41.34 62.00 82.67 103.34 124.01 144.67 165.34
<'IJ -3,892.39
-7,784.78
-11,677.16
-15,569.55
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3. AlLtE|E &9l x
FXW213BCV: KRW/EUR 28-01-22E
MOZ22 ECX EMISSION Dec22
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3. AILIE|RE £ ZHF (X CHE L0 EZH)
SWSTARO0O( 213t STAR 50 Index 220113(7|2)
SWSTARO000( ISt STAR 50 Index 220113(0|2H)
SWSTAROOO( A$F STAR 50 Index 220113(H| 2| X)
(N

SWSTARO000( 22t STAR 50 Index 220113(NH)
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of| L X| QU= A 52 A & (kA -THY )

o

U7IAHe| &

=S

=

<A

502.24

376.68

251.12

125.56

0.00

-125.56

-251.12

-376.68

-502.24

382.75

255.16

127.58

0.00

-127.58

-255.16

-382.75

-510.33

CLH2-WTI CRUDE FUTURE Mar22

21.21 42.42 63.62 84.83 106.04 127.25 148.45

.00 169.66
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COK2-BRENT CRUDE FUTR May22
.00 21.49 42.97 64.46 85.94 107.43 128.91 150.40 171.88




HOH2-NY Harb ULSD Fut Mar22

97.72

65.14

— 3257

o o000
ol 0.0

0 0.66 131 1.97 2.62 3.28 3.93 4.59 5.24

A -32.57

-65.14

-97.72

-130.29
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KR4175520006-2022-02 2 M &
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268.22

o~

178.82

—~ 8941

~. —

o o000

A -89.41

.00 298.03 596.05 894.08 1,192.1 1,490.13 1,788.15 2,086.18 2,384.20

-178.82

-268.22

N

o~

-357.63

467.20

311.46

—~ 155.73

o 000

-155.73

-311.46

-467.20

-622.93
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NGH22-NATURAL GAS FUTR Mar22

(ér 0.00 1.01 2.03 3.04 4.05 5.06 6.08 7.09 8.10
J




QSH2-Low Su Gasoil G Mar22

133.73
89.15
— 44,58
ol
i—’ 0-00 T T T J T T T 1
Or 0.00 188.25 376.50 564.75 753.00 941.25 1,129.50 1,317.75 1,506.00
<H -44.58
-89.15
-133.73
-178.30 -
7%
XBH2-GASOLINE RBOB FUT Mar22
242.97
182.23
121.48
— 60.74
ol
}r_ 0.00 T T T ? T T T )
Or 0.00 0.61 1.22 1.83 2.44 3.05 3.66 4.27 4.88
4“ -60.74
-121.48
-182.23
-242.97 -
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3. AlLE|E £l R X HE (ATl E A0 A3 ) (EHl: s akel)
CLH2 WTI CRUDE FUTURE Mar22 40
COoK2 BRENT CRUDE FUTR May22 41
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



