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BOK2-SOYBEAN OIL FUTR May22

591.37

394.25

197.12

0.00
0.00

16.13

32.25 48.38 64.50 80.63 96.75

112.88 129.00

-197.12

-394.25

-591.37

-788.49 -

717

CK2-CORN FUTURE May22

978.92

652.61

326.31

0.00

160.13

320.25 480.38 640.50 800.63 960.75

1,120.88 1,281.00

-326.31

-652.61

-978.92

-1,305.23 -



CTK2-COTTON NO.2 FUTR May22

688.31
516.23
344.16
— 172.08
e
I 000
H -172.08
-344.16

-516.23

-688.31

899.25
674.44
449.63
— 22481
T 000
WM s
-449.63
-674.44

-899.25

/

.00 30.80 61.60 92.40 123.20 154.00 184.80 215.60 246.40

/

/

72

KCK2-COFFEE 'C' FUTURE May22

/

1

.00 63.81 127.63 191.44 255.25 319.06 382.88 446.69 510.50

/
/

72

KR4175520006-2022-02 &M E

~.

0.00 299.75 599.50 899.25 1,199.0 1,498.75 1,798.50 2,098.25 2,398.00




KWK2-KC HRW WHEAT FUT May22

337.15 /
252.86 /
168.58 /

84.29 /
0-00 T T T T T T 1

0.00 200.94 401.88 602.81 803.75 1,004.69 1,205.63 1,406.56 1,607.50

-84.29 /
-168.58 /

-252.86

-337.15
712

SBK2-Sugar May22

468.39 /

312.26 /

156.13 /

0.00 T T T T T T ,
0.00 4.47 8.95 13.42 17.89 22.36 26.84 31.31 35.78

-156.13 /

-312.26 /

-468.39

-624.53
72

SK2-SOYBEAN FUTURE May22

1,513.29 /
1,134.97 /
756.64 /
—_ 378.32 /
S— 0-00 T T T T T T 1
ol 0.00 394.13 788.25 1,182.38 ,576.50 1,970.63 2,364.75 2,758.88 3,153.00
'('“ -378.32 /
-756.64 /

-1,134.97

-1,513.29



SMK2-SOYBEAN MEAL FUTR May22

867.67 /
650.75 /
433.83 /
— 216.92
ol /
=
L o000 ‘ ‘ ‘
ol 0.00 112.95 225.90 33M.so 564.75 677.70 790.65 903.60
41 216.92 /
-433.83 /
-650.75
-867.67
7t
WK2-WHEAT FUTURE(CBT) May22
653.95 /
490.47 /
326.98 /
. 163.49
z /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 194.69 389.38 SSM]S 973.44 1,168.13  1,362.81  1,557.50
(‘IJ -163.49 /
-326.98 /
-490.47
-653.95
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



2022-02-14
2022-02-11

2. TN &=
KR4101530001-2022-03 A A I 200X| =M E
1,656.00
1,242.00
828.00
— 414.00
=
;"ir, 0.00
6r 0.00 92.00 184.00 276.00 368.00 460.00 552.00 644.00 736.00
<lIJ -414.00
-828.00
-1,242.00
-1,656.00
74
3.ALE| Y &R HF (XM HSH) Y02l
KR4101530001 2022-03 [AL200K|$ME 133
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -133 -133 -133 -133 -133 -133 -133
-5.33% -88 -88 -88 -88 -88 -88 -88
-2.67% -44 -44 -44 -44 -44 -44 -44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 88 88 88 88 88 88 88
8.00% 133 133 133 133 133 133 133
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=

VGH2-EURO STOXX 50 Mar22

377.23

251.48

—~ 125.74

o 0.00
ol 0.00

1,047.25

4,189.00

2,094.50 3,141.75

5,236.25

8,378.00

6,283.50 7,330.75

-125.74

-251.48

-377.23

-502.97

3. MLIE| 28 £FZHFE L0 =)

VGH2

EURO STOXX 50 Mar22

’T_I
£
£
2
o

0

!

4. TP M EC| XM S H(VaR : 99%LEITFE,10Y7|F) (THl-E TR

D..



SAY  2022-02-14
712 2022-02-11

2. MI|A - &=
HCG2-HSCEI Futures Feb22
1,158.15
868.61
579.08
—  289.54
ol
=|
’Lr_ 0.00
ol 0.00 2,202.75  4,40550  6,608.25 ~8,811.00 11,013.75 13,216.50 15,419.25 17,622.00
H -289.54
-579.08
-868.61
-1,158.15

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCG2 HSCEI Futures Feb22 3

!

/I\'I
£
1E
1S
o

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



2022-02-14
2022-02-11

Of &= (2)

O ==(1)

T=EX|H(1-2)

M 2,268 41,451

-39,183

73,570

-73,570

U7|AHe| &

A

-13,690.00

-20,535.00

-27,380.00

19

KR4201533706-2022-03 =370

27,380.00

20,535.00

13,690.00

6,845.00

0.00

0.00

92.50

462.50 555.00

185.00 277.50 370.00

647.50

740.00

-6,845.00

717

KR4201533722-2022-03 &372.5

32,035.00

24,026.25

16,017.50

8,008.75

0.00
0.

00

93.13

465.63 558.75

186.25 279.38 372.50

651.88

745.00

-8,008.75

-16,017.50

-24,026.25

-32,035.00




—
e

zr

A

14,155.00
10,616.25
7,077.50
3,538.75
=]
— 0.00 ‘
5) 93.13
-3,538.75
-7,077.50

-10,616.25

-14,155.00 -

KR4301533720-2022-03 3£372.5

0.00

186.25

279.38

372.50

465.63

558.75

651.88

745.00

712
3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) CIRE)
KR4201S33706 2022-03 =370 1,640

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 823 789 750 706 659 608 555
-5.33% 721 667 610 551 489 425 359
-2.67% 533 463 391 319 245 171 97
0% 236 157 79 0 -79 -157 -236
2.67% -178 -254 -330 -407 -484 -562 -640
5.33% -698 -761 -828 -896 -966 -1,038 -1,110
8.00% -1,302 -1,348 -1,400 -1,456 -1,515 -1,576 -1,640
KR4201S33722 2022-03 2372.5 1,848

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 876 842 801 754 703 647 588
-5.33% 776 719 657 592 523 451 378
-2.67% 585 507 426 345 262 177 93
0% 273 182 91 0 -91 -182 -274
2.67% -174 -265 -356 -447 -539 -630 =722
5.33% -748 -827 -908 -992 -1,076 -1,162 -1,250
8.00% -1,427 -1,487 -1,552 -1,621 -1,694 -1,770 -1,848
KR4301S33720 2022-03 %3725 909

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -869 -872 -876 -882 -890 -899 -909
-5.33% -509 -519 -530 -543 -557 -573 -589
-2.67% -183 -202 =222 -243 -264 -287 -309
0% 79 53 26 0 -26 -53 -79
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2. WI|MHEe o7z

OESXG1-C4225-EURO STOXX 50

26.80

46.90 53.60

40.20

33.50

20.10

13.40

6.70

0.00

OESXG2-C4250-EURO STOXX 50

17.00

34.00

29.75

25.50

21.25

8.50 12.75

4.25

1.39
1.04

0.00

-1.04



-1.39 ‘
712

OESXG2-P4225-EURO STOXX 50

18.25
13.69
9.13
— 456
ol
Er’ 0-00 T T T Y T T T 1
ol 0.00 14.55 29.10 43.65 58.20 72.75 87.30 101.85 116.40
l(‘“ -4.56
9.13
-13.69
-18.25 -
72
OESXG2-P4250-EURO STOXX 50
5.00
3.75
2.50
— 125
ol
?.r- 0.00 T T T ? T T T )
ol 0.00 18.35 36.70 55.05 73.40 91.75 110.10 128.45 146.80
4“ -1.25
2.50
-3.75
-5.00 -
72
3. AILIZ|Q Y 2O REHE (A& A0 A I) (EFSl:uTrel)
260105SQPX SG EURO Covered CALL STRATEGY 8
FXW213BCF<KRW/EUR 17-03-22E 55
FXW?213BCF< KRW/EUR 17-02-22E 109
OESXG1-C4z EURO STOXX 50 1
OESXG2-C4z EURO STOXX 50 0.1
OESXG2-P42 EURO STOXX 50 1
OESXG2-P42 EURO STOXX 50 04
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2| C| o} QIK200(F A = 8 -nH 4 xf 7t

A e 0 0 o1&
AT FtEH =M 686 684 2| 2HLY
A {753 |ME 552 0 552| &Ly
A 27t5H  |SM 372 4,877 -4,505 | &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
552.00
414.00
276.00
— 138.00
3]
i[ 0.00 T T T J T T T 1
EI' 0.00 92.00 184.00 276.00 368.00 460.00 552.00 644.00 736.00
<'IJ -138.00
-276.00
-414.00
-552.00 -
74
KR4201533904-2022-03 =390
4,582.50
3,436.88
2,291.25
— 1,145.63
3]
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 97.50 195.00 292.50 390.00 487.50 585.00 682.50 780.00
4“ -1,145.63
-2,291.25
-3,436.88
-4,582.50



KR4201533920-2022-03 =392.5

294.38

220.78

147.19

73.59

1

0.00

.00

98.13

196.25 294.38 392.50 490.63 588.75 686.88 785.00

-73.59

o~

-147.19

-220.78

-294.38

o~

72

KR4301533704-2022-03 ¥£370

92.50

69.38

46.25

23.13

o~

T 1

0.00

00

T

92.50

T T T T T

185.00 277.50 370.00 462.50 555.00 647.50 740.00

-23.13

-46.25

-69.38

-92.50

279.38

209.53

139.69

69.84

0.00

-69.84

-139.69

-209.53

-279.38

72

KR4301533720-2022-03 X£372.5

~

1

.00

T

93.13

T T T T T T

186.25 279.38 372.50 465.63 558.75 651.88 745.00




3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

ol
2022-03 ZAI200X|$=ME

KR4101530001 44

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -44 -44 -44 -44 -44 -44 -44
-5.33% -29 -29 -29 -29 -29 -29 -29
-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% 29 29 29 29 29 29 29
8.00% 44 44 44 44 44 44 44
KR4201533904 2022-03 2390 191

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 58 57 55 52 48 43 38
-5.33% 55 52 47 42 36 30 23
-2.67% 46 40 34 26 18 9 0
0% 29 20 10 0 -1 -21 -33
2.67% -2 -13 -25 -38 -50 -62 -75
5.33% -49 -62 -75 -88 -101 -114 -128
8.00% -113 -126 -139 -152 -165 -178 -191
KR4201533920 2022-03 =2392.5 12

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 3 2 2
-5.33% 3 3 3 2 2 2 1
-2.67% 3 2 2 1 1 0 0
0% 2 1 1 0 -1 -1 -2
2.67% 0 -1 -1 -2 -3 -4 -5
5.33% -3 -4 -4 -5 -6 -7 -8
8.00% -7 -7 -8 -9 -10 -11 -12
KR4301533704 2022-03 3370 6

7|E=XpAte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 6 6 6 6 6
-5.33% 3 3 3 3 3 4 4
-2.67% 1 1 1 1 2 2 2
0% -1 0 0 0 0 0 1
2.67% -2 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -2 2 -2
KR4301533720 2022-03 3£372.5 18

7| Z=Rpetel




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 17 17 17 17 18 18 18
-5.33% 10 10 10 11 11 11 12
-2.67% 4 4 4 5 5 6 6

0% -2 -1 -1 0 1 1 2

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

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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ol

2,253

192

74

FXW213BCN KRW/USD 24-02-22E

FXW213C1Q KRW/USD 25-03-22E

FXW213C23+ USD/KRW 24-02-22E
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SAY  2022-02-14
712 2022-02-11
20EKRX300 Q0 H A B (FA-TH4 )

KR4101530001-2022-03 A A I 200X| =M E
1,380.00
1,035.00
690.00
— 345.00
=
;"ir, 0.00
6|' 0.00 92.00 184.00 276.00 368.00 460.00 552.00 644.00 736.00
<lIJ -345.00
-690.00
-1,035.00
-1,380.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THEHDERI)
KR4101530001 2022-03 ZAL200X| =M= 111
|_7IC_X|-A|-O| I:I:IEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -111 -111 -111 -111 -111 -111 -111
-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% 111 111 111 111 111 111 111
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SAY  2022-02-14

712 2022-02-11
AO0LEH EHVN30H A (FAES)
1. Y=

M e = A 0
AT 7t5dH &g 0 A9
Mt =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 774 0 774
A Ftsd | A 1,864 0 1,864| 22|
A &2t M 0 1,336 -1,336| &2
2. M7|A ™| &l X
VNCG2-VN30 Index Future Feb22
773.72
580.29
386.86
— 193.43
ol
ir_ 0.00
Or 0.00 385.63 771.25 1,156.88 1,542.50 1,928.13 2,313.75 2,699.38 3,085.00
4“ -193.43
-386.86
-580.29
-773.72
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

4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F)

=
40
s
o
1o
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o

2. WI|MHEe &

=ES

=

210884211224-1HS Markit Global Carbon Index(TR)

44,821.03

33,615.78

22,410.52

— 11,205.26

o_ 0.00
ol 0.00 0.28 0.56 0.83 1.11 1.39 1.67 1.94 2.22

-11,205.26

-22,410.52

-33,615.78

-44,821.03

7%

3. AlL2| % 2o X E (X Ao ATd) (TH = 2ER)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,583

4. P4 EQ| Z|CHEM Y4 ZH(VaR : 99%LE|FFE,1027|F) (EH- =4 DER)



SAY  2022-02-14
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 14,408 0 14,408
A =2} A= 0 8,805 -8,805| & 2
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
14,408.44
10,806.33
7,204.22
—  3,602.11
&l
1) 0.00
ol 0.00 22.70 45.39 68.09 90.78 113.48 136.17 158.87 181.56
H -3,602.11
-7,204.22
-10,806.33
-14,408.44
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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SAY  2022-02-14
712 2022-02-11

74 2H CH A
et K= ] 0 0 0 &2
A NES A2l 10,650 0 10,650 % 2|

2. M7|A|-He| &l x

A LE| Y 2R ZTHFE|CHEHH=H) (TH-EHOFRI)
SWSTAR000( A8t STAR 50 Index 220113(7|2) 16
SWSTAROOO( A1t STAR 50 Index 220113(8|2H) 19
SWSTAR000( A8t STAR 50 Index 220113(H 2| X) 16
SWSTAR000( 25 STAR 50 Index 220113(NH) 16

4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR



SAY  2022-02-14
712 2022-02-11

of| L X| QU= A F 2 A &2 (kA -THY )

o

U7|AHe| &

=E

=

CLK2-WTI CRUDE FUTURE May22

522.91

392.18

261.45

—~ 130.73

o 0.00 : : ;
ol 0.00 21.82 43.63 65.45 87.26 109.08 130.89 152.71 174.52

-130.73

-261.45

-392.18

-522.91 -
717

COK2-BRENT CRUDE FUTR May22

534.93

401.20

267.47

—~ 133.73

— 0.00 T T f
%r 0.00 22,51 45.02 67.52 90.03 112.54 135.05 157.55 180.06
J

-133.73

-267.47

-401.20

-534.93 -



-100.60

HOK2-NY Harb ULSD Fut May22

134.14

100.60

67.07

33.53

0.00

0.00 0.67 1.33 2.00 2.66 3.33 3.99 4.66 5.32

-33.53

-67.07

-134.14

712

KR4175520006-2022-02 2 M &

[~

314.74

o~

209.83

104.91

0.00

-104.91

-209.83

-314.74

-419.65

464.73

309.82

154.91

0.00

-154.91

-309.82

-464.73

-619.64

~. —

.00 299.75 599.50 899.25 1,199.0 1,498.75 1,798.50 2,098.25 2,398.00

N

o~

72

NGK22-NATURAL GAS FUTR May22

0.00 1.00 1.99 2.99 3.98 4.98 5.97 6.97 7.96




QSK2-Low Su Gasoil G MAY22

281.95
211.46
140.98
— 70.49
ol
E’ 0.00 T T T J T T T 1
Or 0.00 196.13 392.25 588.38 784.50 980.63 1,176.75 1,372.88 1,569.00
<‘IJ -70.49
-140.98
-211.46
-281.95 -
74
XBK2-GASOLINE RBOB FUT May22
139.02
104.26
69.51
— 34.75
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.69 1.38 2.07 2.76 3.45 4.14 4.83 5.52
4“ -34.75
-69.51
-104.26
-139.02 -
7+
3. AlLtE| 2 2P THSEINA U4 F) (EHl: s akel)
CLK2 WTI CRUDE FUTURE May22 42
COK?2 BRENT CRUDE FUTR May22 43
HOK2 NY Harb ULSD Fut May22 11
KR4175S200 2022-02 H&{ME 34
NGK22 NATURAL GAS FUTR May22 50
QSkK2 Low Su Gasoil G MAY22 23
XBK?2 GASOLINE RBOB FUT May22 11
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



