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BOH2-SOYBEAN OIL FUTR Mar22

819.69

614.77

409.84

— 204.92

— 0.00 T T i T T
ol 0.00 15.98 31.97 47.95 63.93 79.91 95.90 111.88

127.86

-204.92

-409.84

-614.77

-819.69 -
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CH2-CORN FUTURE Mar22

946.89

631.26

—_ 315.63

— 0.00 f
ol 0.00 156.75 313.50 470.25 627.00 783.75 940.50 1,097.25

A

1,254.00

-315.63

-631.26

-946.89

-1,262.52 -



CTH2-COTTON NO.2 FUTR Mar22

434.87

326.15

217.43

108.72

e _

0.00
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-108.72

/
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/
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716.38
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0.00
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587.00

391.33
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0.00
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-391.33
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KCH2-COFFEE 'C' FUTURE Mar22

.00 59.73 119.45 179.18 238.90 298.63 358.35 418.08 477.80
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~.

0.00 301.03 602.05 903.08 1,204.1 1,505.13 1,806.15 2,107.18 2,408.20
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456.08

304.06

152.03
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T 1

0.00
0.00
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4.62 9.25

13.87 18.49 23.11 27.74
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/
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/
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832.80

555.20

277.60

i

T 1

0.00
0.00

T T

360.00 720.00

1,080.00 ,440.00 1,800.00 2,160.00

2,520.00 2,880.00

-277.60

-555.20

-832.80

-1,110.40
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-458.50

-611.34
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1,302.94
977.20
651.47
= 325.73
&l
=]
o 0.00 ‘ ‘ ; ‘ .
Or 0.00 86.86 173.73 260.59 347.45 434.31 521.18 608.04 694.90
<‘IJ -325.73
-651.47
-977.20
-1,302.94 -
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KR41B9520003-2022-02 FAMESZUNEME
70.73
53.04
35.36
— 17.68
ol
=
I 000 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
Or 0.00 4,387.50 8,775.00 13,162.50 17,550.00 21,937.50 26,325.00 30,712.50 35,100.00
<‘IJ -17.68
-35.36
-53.04
-70.73 -




3. ALIE|RE £ ZHF (LY ZH) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 105

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -105 -105 -105 -105 -105 -105 -105
-5.33% -70 -70 -70 -70 -70 -70 -70
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 70 70 70 70 70 70 70
8.00% 105 105 105 105 105 105 105
KR41B9520003 2022-02 FMESYUHEME 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. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)




2022-01-28

ol
=

Al

2022-01-27

71EY

et -Mscl

SMART

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

2. WINHY £YTE

onl

855

FMSCIM &l=0| 2120211125

-
Aol

SWMXWOOC

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

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

4. opMAE O

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

I
=

* QHE glAF



2022-01-28

ol
=

Al

2022-01-27

71EY

3

KO
<0

CSI500%

|

160
4
Klo
H

Klo

IRE

SMART

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

2. WINHY £YTE

ol | —
| Y
ol
oF
i
o™
I o
S
2T
= O
< =
4 =R
ALLaYs!
[Va]
T O
Jo
vl
o
o
o
o
)
wv)
@)
=
w

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

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

4. OpMArEoO

388

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

I
=

* QHE glAF



SAY  2022-01-28
712 2022-01-27

o

=ES

=

U7|AHe| &

VGH2-EURO STOXX 50 Mar22
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—~ 124.68

— 0.00
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1,104.85
828.64
552.43
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H -276.21
-552.43
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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
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15,503.75
11,627.81
7,751.88
— 3,875.94
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o
=
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ol 0.00 98.75 197.50 296.25 395.00 493.75 592.50 691.25 790.00
A -3,875.94
-7,751.88
-11,627.81
-15,503.75



19,919.38

14,939.53

KR4301523929-2022-02 %392.5

9,959.69

-9,959.69

-14,939.53

-19,919.38 -

4,979.84

0.00

-4,979.84

0.00

98.13

196.25

294.38
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2.50

490.63

588.75

686.88

785.00
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KR4201523921 2022-02 =392.5 589

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 29 29 27 25
-5.33% 30 30 29 27 25 21 14
-2.67% 29 28 25 21 13 3 -10
0% 26 21 12 0 -17 -37 -62
2.67% 11 -5 -26 -52 -84 -121 -161
5.33% -41 -76 -117 -164 -215 -271 -329
8.00% -175 -236 -302 -370 -441 -514 -589
KR4201523954 2022-02 =395 192

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 8 8 8 7
-5.33% 8 8 8 8 7 6 4
-2.67% 8 8 7 6 4 1 -4
0% 8 6 4 0 -5 -12 -20
2.67% 4 -1 -7 -16 -26 -38 -51
5.33% -11 -22 -35 -50 -67 -86 -106
8.00% -50 -70 -92 -116 -140 -165 -192
KR4301523929 2022-02 3925 1,409
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7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,408 -1,408 -1,408 -1,408 -1,408 -1,409 -1,409
-5.33% -937 -937 -937 -937 -937 -938 -939
-2.67% -465 -465 -466 -467 -468 -470 -474
0% 6 5 3 0 -4 -10 -18
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OESXG1-C4225-EURO STOXX 50

63.90

95.85 111.83 127.80

79.88

47.93

31.95

15.98

20.69
15.52

10.35

0.00

-10.35
-15.52
-20.69

OESXG2-C4250-EURO STOXX 50

52.10

78.15 91.18 104.20

65.13

26.05 39.08

13.03

0.00
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OESXG2-P4225-EURO STOXX 50

31.55
21.03
— 10.52
ol
E’ 0-00 T T T Y T T T 1
ol 0.00 32.48 64.95 97.43 129.90 162.38 194.85 227.33 259.80
l(“ -10.52
-21.03
-31.55
-42.06 -
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OESXG2-P4250-EURO STOXX 50
11.58
8.69
5.79
—_ 2.90
ol
?.r- 0.00 T T T ? T T T )
ol 0.00 35.78 71.55 107.33 143.10 178.88 214.65 250.43 286.20
4“ -2.90
-5.79
-8.69
-11.58 -
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260105SQPX SG EURO Covered CALL STRATEGY 6
FXW213BCF<KRW/EUR 17-03-22E 54
FXW?213BCF< KRW/EUR 17-02-22E 108
OESXG1-C4z EURO STOXX 50 2
OESXG2-C4z EURO STOXX 50 0.34
OESXG2-P42 EURO STOXX 50 3
OESXG2-P42 EURO STOXX 50 1
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TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
521.18
390.88
260.59
— 130.29
o2
i[ 0.00 T T T J T T T 1
EI' 0.00 86.86 173.73 260.59 347.45 434.31 521.18 608.04 694.90
<'IJ -130.29
-260.59
-390.88
-521.18 -~
74
KR4201524127-2022-02 2412.5
4,743.75
3,557.81
2,371.88
— 1,185.94
7
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 103.13 206.25 309.38 412.50 515.63 618.75 721.88 825.00
4“ -1,185.94
-2,371.88
-3,557.81
-4,743.75



KR4201524150-2022-02 2415

311.25
233.44
155.63
—_— 77.81
&
ira 0.00 T T T L T T T 1
Or 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00
4“ -77.81
-155.63
-233.44
-311.25
7tA
KR4301523929-2022-02 ¥£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
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KR4101530001 2022-03 ZAI200K|$=ME 42
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42 -42 -42 -42 -42 -42 -42
-5.33% -28 -28 -28 -28 -28 -28 -28
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 42 42 42 42 42 42 42
KR4201524127 2022-02 24125 22

7|Z=Rtel BiE g




7t4 -2500% -16.67% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0

0% 0 0 0 0 -1 -2
2.67% 0 0 -1 -2 -3 -5
5.33% 0 -1 -3 -5 -8 -1
8.00% -2 -4 -9 -13 -17 -22

KR4201524150 415 1
2 Ne]

7t -25.00% -16.67% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0

0% 0 0 0 0 0 0
2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 -1
8.00% 0 0 0 -1 -1 -1

KR4301523929 3925 21
sle]

7t -25.00% -16.67% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21
-5.33% 14 14 14 14 14 14
-2.67% 7 7 7 7 7 7

0% 0 0 0 0 0 0
2.67% -7 -7 -7 -7 -6 -6
5.33% -14 -14 -13 -13 -13 -12
8.00% -20 -20 -19 -18 -18 -18
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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 30,402 0 30,402
A S35t ME 0 30,671 -30,671| %2
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 2,261
FXW213C1Q KRW/USD 25-03-22E 192
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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KR4101530001-2022-03 A A I 200X| =M E

1,042.35

694.90

347.45

0.00
0.00

86.86 173.73 260.59 347.45 434.31 521.18 608.04

694.90

-347.45

-694.90

-1,042.35

-1,389.80 -

71

KR41B9520003-2022-02 FAMESZUNEME

46.51

34.88

23.25

11.63

0.00

4,387.50 8,775.00 13,162.50_»17,550.00  21,937.50  26,325.00  30,712.50

35,100.00

-11.63

-23.25

-34.88

-46.51 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2022-03 ZAI200X|$=ME

KR4101530001 112

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -112 -112 -112 -112 -112 -112 -112
-5.33% -74 -74 -74 -74 -74 -74 -74
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 74 74 74 74 74 74 74
8.00% 112 112 112 112 112 112 112
KR41B9S20003 2022-02 S5 SHMNEM = 4

7| =Xk HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EHe 2 2HR)
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1. Y=

2l 5 (M= 0
illat FEH |2 0 Q|
4l =58 ME 0 0 0|2
=4 2715 |[ME 802 0 802
+A FtEH |2 1,844 0 1,844| & Q|
=4 =2} Mz 0 1,322 -1,322| &<
2. MIIA - &=
VNCG2-VN30 Index Future Feb22
802.18
601.64
401.09
— 200.55
ol
Er. 0.00
ol 0.00 379.75 759.50 1,139.25 ~1,519.00  1,898.75  2,27850  2,658.25  3,038.00
H -200.55
-401.09
-601.64
-802.18
7t
3.ALE| Y &R ZHE (X[ CHEMo|ASAH) (THl: 2 T3
2.5504E+11 VN3O0TR Index(EUR) 148
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
VNCG2 VN30 Index Future Feb22 64
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210884211224-1HS Markit Global Carbon Index(TR)

44,417.24

33,312.93

22,208.62

— 11,104.31

o_ 0.00
ol 0.00 0.28 0.55 0.83 1.10 1.38 1.65 1.93 2.20

-11,104.31

-22,208.62

-33,312.93

-44,417.24

3. AILIZ| R £ A ZHF (X & A0 HZH) (Sl 2hE)

2.1088E+11 IHS Markit Global Carbon Index(TR) 3,5
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 16,689 0 16,689
A =2} A= 0 6,096 -6,096| & 2
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
16,688.66
12,516.50
8,344.33
— 417217
&l
1) 0.00
ol 0.00 22.17 4433 66.50 88.66 110.83 132.99 155.16 177.32
H -4,172.17
-8,344.33
-12,516.50
-16,688.66
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