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=ES

=

BOH2-SOYBEAN OIL FUTR Mar22

599.84

399.89

199.95

0.00
0.00

16.50

32.99 49.49 65.98 82.48 98.97

115.47 131.96

-199.95

-399.89

-599.84

-799.79 -

717

CH2-CORN FUTURE Mar22

1,253.54

940.15

626.77

313.38

0.00
0.00

155.63

311.25 466.88 622.50 778.13 933.75

1,089.38 1,245.00

-313.38

-626.77

-940.15

-1,253.54 -



CK2-CORN FUTURE May22

37.53

28.15

18.77

9.38

/

T 1

0.00
0.00

T T

155.56 311.13

466.69 622.25 777.81

T

933.38

1,088.94

1,244.50

-9.38

/

-18.77

/

-28.15

-37.53
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CTH2-COTTON NO.2 FUTR Mar22

374.71

281.04

187.36

93.68

/

T 1

0.00

.00 31.58

T T

63.17

94.75 126.33

T

189.50

221.08 252.66

-93.68

157.91

-187.36

/

-281.04

-374.71

636.95

477.72

318.48

159.24

0.00

0.00 59.70

-159.24

-318.48

-477.72

-636.95

72

KCH2-COFFEE 'C' FUTURE Mar22

/

T

T 1

T T

119.40

179.10 238.80 298.50

358.20

417.90 477.60




KR4175520006-2022-02 &2 ME

~.

o~

588.46
392.31

— 196.15

ol

=|

I 000

ol 0

<M -196.15
-392.31
-588.46
-784.62
363.62
272.71
181.81

—  90.90

ol

=|

I 000

ol 0

H -90.90
-181.81
272.71
-363.62
441.82
294.55

— 14727

ol

=

T 000

ol

M -147.27
-294.55
-441.82
-589.09

~.

.00 301.78 603.55 905.33 1,207.1 1,508.88 1,810.65 2,112.43 2,414.20

N
N
o~
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KWH2-KC HRW WHEAT FUT Mar22

.00 192.38 384.75 577.13 769.50 961.88 1,154.25 1,346.63 1,539.00

72

SBH2-Sugar #11 (WORLD) Mar22

" _

0.00 4.48 8.97 13.45 17.93 22.41 26.90 31.38 35.86




SBK2-Sugar May22

3,090.50

23.79 /
17.85 /
11.90 /
— 595
ol
=
L o000 : : : : : : \
ol 0.00 4.40 8.81 13.21 17.61 22.01 26.42 30.82 35.22
'('IJ -5.95 /
-11.90 /
-17.85
-23.79
E:
SH2-SOYBEAN FUTURE Mar22
1,193.32 /
894.99 /
596.66 /
—~ 29833
ol
=|
— 0.00 : : : : ; ; )
ol 0.00 386.31 772.63 1,158.94 54525  1,93156  2,317.88  2,704.19  3,090.50
| -298.33 /
-596.66 /
-894.99
-1,193.32
)
SK2-SOYBEAN FUTURE May22
209.72 //
139.81 /
—~ 6991
=
T 000 : : : : . . \
ol 0.00 386.31 772.63 1,15%5.25 1,931.56  2,317.88  2,704.19
4l 69.91 /
-139.81 /
-209.72
-279.63




SMH2-SOYBEAN MEAL FUTR Mar22

867.00

1,510.00

465.27 //
310.18 /
155.09 /
0-00 T T T T T T 1
0.00 108.78 217.55 326.33 435.10 543.88 652.65 761.43 870.20
-155.09 /
-310.18 /
-465.27
-620.36
7424
SMK2-SOYBEAN MEAL FUTR May22
156.89 /
104.59 /
52.30 /
0.00 T T T T T T |
0.00 108.38 216.75 325.13 433.50 541.88 650.25 758.63
-52.30 /
-104.59 /
-156.89
-209.19
7424
WH2-WHEAT FUTURE(CBT) Mar22
579.94 /
434.95 /
289.97 /
144.98 /
0-00 T T T T T T 1
0.00 188.75 377.50 566.25/755'.00 943.75 1,132.50 1,321.25
-144.98 /
-289.97 /
-434.95
-579.94




WK2-WHEAT FUTURE(CBT) May22

68.86

45.90

— 2295

761.00 951.25 1,141.50 1,331.75 1,522.00

T o000
ol 0.00 190.25 380.50 570.75

A -22.95

-45.90

-68.86

-91.81 -
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712 2022-02-03

TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
1,536.38
1,152.28
768.19
= 384.09
&l
=]
o 0.00 ‘ ‘ ; ‘
Or 0.00 90.38 180.75 271.13 361.50 451.88 542.25 632.63 723.00
<‘IJ -384.09
-768.19
-1,152.28
-1,536.38 -
74
KR41B9520003-2022-02 FAMESZUNEME
53.80
35.87
— 17.93
ol
=
g, 0.00 ‘ ‘ ‘ ;
Or 0.00 4,450.00 8,900.00 13,350.00 17,800.00 22,250.00 26,700.00 31,150.00 35,600.00
<‘IJ -17.93
-35.87
-53.80
-71.73 -




3. ALIE|RE £ ZHF (LY ZH) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 123

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123
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)
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VGH2-EURO STOXX 50 Mar22

506.47

379.85

253.23

—~ 126.62

— 0.00
ol 0.00 1,054.38 2,108.75 3,163.13 4,217.50 5,271.88 6,326.25 7,380.63 8,435.00

-126.62

-253.23

-379.85

-506.47
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KoLt A B (A aH Y H)
A a3

a7\ MRSl 297z
HCG2-HSCEI Futures Feb22
825.07
550.05
— 275.02
I
=
;r_ 0.00
Or 0.00 2,091.25 4,182.50 6,273.75 8,365.00 10,456.25 12,547.50 14,638.75 16,730.00
4“ -275.02
-550.05
-825.07
-1,100.10
717
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (TH|: B4 TR
HCG2 HSCEI Futures Feb22
4, TP MEO| X|Cf Mo 43 H(VaR : 99%AE|IFF, 102 7|F) (GEREEI)
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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
15,503.75
11,627.81
7,751.88
— 3,875.94
ke
o
=
g, 0.00 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
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

39

2.50

490.63

588.75

686.88

785.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2HR)
KR4201523921 2022-02 £392.5 779

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 19 19 19 19 19 19 18
-5.33% 19 19 19 19 18 17 15
-2.67% 19 19 18 16 13 8 2
0% 17 13 8 0 -11 -25 -41
2.67% -4 -19 -39 -62 -89 -119 -152
5.33% -108 -148 -191 -237 -284 -333 -383
8.00% -422 -481 -540 -600 -660 -719 -779
KR4201523954 2022-02 =395 246

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5
-5.33% 5 5 5 5 5 4 4
-2.67% 5 5 4 4 3 2 0
0% 4 4 2 0 -3 -7 -12
2.67% 0 -4 -10 -17 -25 -35 -45
5.33% -27 -40 -53 -68 -84 -100 -117
8.00% -118 -139 -160 -182 -203 -224 -246
KR4301523929 2022-02 3925 1,467

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,467 -1,467 -1,467 -1,467 -1,467 -1,467 -1,467
-5.33% -977 -977 -977 -977 -977 -977 -977
-2.67% -488 -488 -488 -488 -488 -489 -489
0% 1 1 1 0 -1 -3 -5
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OESXG1-C4225-EURO STOXX 50

31.85 47.78 63.70 79.63 95.55 111.48 127.40

15.93

20.83
15.62

10.41

0.00

-15.62
-20.83

-10.41

OESXG2-C4250-EURO STOXX 50

49.40

86.45 98.80

74.10

61.75

24.70 37.05

12.35

0.00




4.04 |
7t

OESXG2-P4225-EURO STOXX 50

21.68
16.26
10.84
— 542
ol
E’ 0-00 T T T Y T T T 1
ol 0.00 16.58 33.15 49.73 66.30 82.88 99.45 116.03 132.60
l(‘“ -5.42
-10.84
-16.26
-21.68 -
72
OESXG2-P4250-EURO STOXX 50
6.29
4.72
3.15
— 157
ol
?.r- 0.00 T T T ? T T T )
ol 0.00 19.25 38.50 57.75 77.00 96.25 115.50 134.75 154.00
4“ -1.57
-3.15
-4.72
-6.29 -
72
3. AILIZ|Q Y 2O REHE (A& A0 A I) (EFSl:uTrel)
260105SQPX SG EURO Covered CALL STRATEGY 6
FXW213BCF<KRW/EUR 17-03-22E 54
FXW?213BCF< KRW/EUR 17-02-22E 109
OESXG1-C4z EURO STOXX 50 2
OESXG2-C4z EURO STOXX 50 0.32
OESXG2-P42 EURO STOXX 50 2
OESXG2-P42 EURO STOXX 50 1
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2| C| o} QIK200(F A = 8 -nH 4 xf 7t

Mt F75H (M= 0 0 0| =LY
AT 27t5dH  |SM 0 0 O|ZHLH
A F75H  |[ME 542 0 542 | ZkL{
A *t5H |24 294 5,055 -4,761| &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
542.25
406.69
271.13
— 135.56
o2
i[ 0.00 T T T J T T T 1
EI' 0.00 90.38 180.75 271.13 361.50 451.88 542.25 632.63 723.00
<'IJ -135.56
-271.13
-406.69
-542.25 -
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
7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
KR4101530001 2022-03 ZAI200K|$=ME 43
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -29 -29 -29 -29 -29 -29 -29
-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% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
KR4201524127 2022-02 24125 20

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 0 -1
2.67% 0 0 0 -1 -1 -2
5.33% 0 -1 -2 -4 -5 -7
8.00% -3 -5 -10 -13 -16 -20

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 0
8.00% 0 0 0 -1 -1 -1

KR4301523929 3925 22
sle]

7t -25.00% -16.67% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 22 22 22 22
-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 -7 -7
5.33% -14 -14 -14 -13 -13 -13
8.00% -20 -19 -19 -18 -18 -18
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FXW213BCN KRW/USD 24-02-22E

FXW213C1Q KRW/USD 25-03-22E
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SAY  2022-02-04
712 2022-02-03
2 O0EKRX300Q1H A &2 (541} i H)
CHYS

TE7[A| "l &l x
KR4101530001-2022-03 A A I 200X| =M E
1,446.00
1,084.50
723.00
= 361.50
&l
=]
1[ 0.00 T T T J T T T 1
Or 0.00 90.38 180.75 271.13 361.50 451.88 542.25 632.63 723.00
<‘IJ -361.50
-723.00
-1,084.50
-1,446.00 -
74
KR41B9520003-2022-02 FAMESZUNEME
47.17
35.38
23.59
— 11.79
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 4,450.00 8,900.00 13,350.00 17,800.00 22,250.00 26,700.00 31,150.00 35,600.00
<‘IJ -11.79
-23.59
-35.38
-47.17 -~



3. AlL2| 2% £o| R X E (X Ao A Z ) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 116

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-5.33% -77 -77 -77 77 -77 -77 -77
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 77 77 77 77 77 77 77
8.00% 116 116 116 116 116 116 116
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) (EH =4 2ER)
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AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT 7t5dH &g 0 2o
M =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 775 0 775
A LIsdH |2 1,862 0 1,862 | & 2|
A &2t Mz 0 1,335 -1,335| &2
2. M7|A ™| &l X
VNCG2-VN30 Index Future Feb22
774.66
580.99
387.33
—~ 193.66
ol
ir_ 0.00
Or 0.00 382.00 764.00 1,146.00 1,528.00 1,910.00 2,292.00 2,674.00 3,056.00
4“ -193.66
-387.33
-580.99
-774.66
7t
3. AjLtE| 2% &0l X F(X|CH & A of A2 o) (GE R
2.5504E+11 VN30TR Index(EUR) 149
FXW213BBQ KRW/EUR 25-02-22E 36
FXW?213BBS< KRW/EUR 25-02-22F 11
FXW213BCN KRW/EUR 18-03-22E 44
FXW?213C1K: KRW/EUR 22-04-22E 16
VNCG2 VN30 Index Future Feb2?2 62
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210884211224-1HS Markit Global Carbon Index(TR)

34,827.15

23,218.10

—~ 11,609.05

o_ 0.00
ol 0.00 0.29 0.58 0.86 1.15 1.44 1.73 2.01 2.30

-11,609.05

-23,218.10

-34,827.15

-46,436.21

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

2.1088E+11 IHS Markit Global Carbon Index(TR)
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4. TP 4 EF| ZE= LY S H(VaR : 99% L E|+F, 102 7| F) (EHRI- ThE)
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2022-02-03

Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 17,783 0 17,783
A &2t ME 0 8,797 -8,797 | & Q)
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
17,783.25
13,337.44
8,891.63
— 4,445.81
&l
EEI‘ 0.00
BF 0.00 23.55 47.11 70.66 94.21 117.76 141.32 164.87 188.42
4“ -4,445.81
-8,891.63
-13,337.44
-17,783.25
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C1V-KRW/EUR 25-02-22E
MOZz22 ECX EMISSION Dec22

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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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)
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of| L XA SR A B (K H-THYH)
A a3

392.97

261.98

130.99

0.00

-130.99

-261.98

-392.97

-523.96

392.76

261.84

130.92

0.00

-130.92

-261.84

-392.76

-523.68
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CLH2-WTI CRUDE FUTURE Mar22

22.07 44.13 66.20 88.26 110.33 132.39 154.46

.00 176.52
717
COK2-BRENT CRUDE FUTR May22
.00 22.03 44.06 66.09 88.12 110.15 132.18 154.21 176.24




HOH2-NY Harb ULSD Fut Mar22

138.08

103.56

69.04

34.52

0.00

.00

-34.52

-69.04

-103.56

-138.08
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KR4175520006-2022-02 2 M &

422.49

316.86

211.24

105.62

0.00

-105.62

-211.24

-316.86

-422.49

638.57

425.71

212.86

0.00

~. —

.00

301.78 603.55 905.33 1,207.1 1,508.88 1,810.65 2,112.43 2,414.20

N

o~

72

NGH22-NATURAL GAS FUTR Mar22

T T 1

0.00

-212.86

-425.71

-638.57

-851.42

T

1.38 2.75 4.13 5.50 6.88 8.25 9.63 11.00




QSH2-Low Su Gasoil G Mar22

139.90
93.27
— 46.63
ol
E’ 0.00 T T T J T T T 1
Or 0.00 196.44 392.88 589.31 785.75 982.19 1,178.63 1,375.06 1,571.50
4“ -46.63
-93.27
-139.90
-186.53 -
7%
XBH2-GASOLINE RBOB FUT Mar22
260.35
195.26
130.18
— 65.09
ol
?_r. 0.00 T T T ? T T T )
Or 0.00 0.65 1.31 1.96 2.61 3.26 3.92 4.57 5.22
4“ -65.09
-130.18
-195.26
-260.35 -
714
3. AlLE|E £l R X HE (ATl E A0 A3 ) (EHl: s akel)
CLH2 WTI CRUDE FUTURE Mar22 42
COK?2 BRENT CRUDE FUTR May22 42
HOH?2 NY Harb ULSD Fut Mar22 11
KR4175S200 2022-02 H&{ME 34
NGH2?2 NATURAL GAS FUTR Mar22 68
QSH2 Low Su Gasoil G Mar22 15
XBH2 GASOLINE RBOB FUT Mar22 21
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



