U7|AHe| &

A

-204.88

-409.75

-614.63

-819.51 -

SAY  2022-02-18
1= 2022-02-17

EHASAUHER (XA -THEH)
A a3

19

=

BOK2-SOYBEAN OIL FUTR May22

819.51

614.63

409.75

204.88

0.00
0.00

16.76

33.52 50.28 67.04 83.80

100.56 117.32 134.08

717

CK2-CORN FUTURE May22

1,315.92

986.94

657.96

328.98

0.00
0.00

161.44

807.19

322.88 484.31 645.75

968.63 1,130.06 1,291.50

-328.98

-657.96

-986.94

-1,315.92 -



CTK2-COTTON NO.2 FUTR May22

358.04

268.53

179.02

89.51

T T 1

0.00
0.00

29.87 59.75 89.62 119.49 149.36 179.24 209.11 238.98

-89.51

/

-179.02

/

-268.53

-358.04

72

KCK2-COFFEE 'C' FUTURE May22

681.45

511.08

340.72

170.36

T T 1

0.00

0.00 63.18 126.35 189.53 252.70 315.88 379.05 442.23 505.40

-170.36

/

-340.72

/

-511.08

-681.45

1,017.88

763.41

508.94

254.47

0.00

-254.47

-508.94

-763.41

-1,017.88

72

KR4175530005-2022-03 &M E

T T 1

0.00 299.38 598.75 898.13 1,197.5 1,496.88 1,796.25 2,095.63 2,395.00




KWK2-KC HRW WHEAT FUT May22

340.61 /
255.46 /
170.30 /

85.15 /
0-00 T T T T T T 1

0.00 203.00 406.00 609.00 812.00 1,015.00 1,218.00 1,421.00 1,624.00

-85.15 /
-170.30 /

-255.46

-340.61
712

SBK2-Sugar May22

459.77 /

306.51 /

153.26 /

0.00 T T T T T T ,
0.00 4.39 8.78 13.17 17.56 21.95 26.34 30.73 35.12

-153.26 /

-306.51 /

-459.77

-613.02
72

SK2-SOYBEAN FUTURE May22

1,527.40 /
1,145.55 /
763.70 /
—_ 381.85 /
S— 0-00 T T T T T T 1
ol 0.00 397.81 795.63 1,193.44 ,591.25 1,989.06 2,386.88 2,784.69 3,182.50
'('“ -381.85 /
-763.70 /

-1,145.55

-1,527.40



SMK2-SOYBEAN MEAL FUTR May22

644.27 //
429.51 /
— 214.76
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 111.83 223.65 33M.30 559.13 670.95 782.78 894.60
(‘“ -214.76 /
-429.51 /
-644.27
-859.02
74
WK2-WHEAT FUTURE(CBT) May22
660.24 /
495.18 /
330.12 /
— 165.06
z /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 196.56 393.13 SSM.ZS 982.81 1,179.38  1,375.94  1,572.50
(‘IJ -165.06 /
-330.12 /
-495.18
-660.24
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



SAY  2022-02-18
2022-02-17

2. BIINHe 2OYTE
KR4101530001-2022-03 A A 1| 200X| =M E
1,596.49
1,064.33
— 53216
ol
o 0.00
ol 0.00 92.55 185.10 277.65 370.20 462.75 555.30 647.85 740.40
M 316
-1,064.33
-1,596.49
-2,128.65
7%
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101S30001 2022-03 ZALO200K| =M= 170
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -170 -170 -170 -170 -170 -170 -170
-5.33% -113 -113 -113 -113 -113 -113 -113
-2.67% -57 -57 -57 -57 -57 -57 -57
0% 0 0 0 0 0 0 0
2.67% 57 57 57 57 57 57 57
5.33% 113 113 113 113 113 113 113
8.00% 170 170 170 170 170 170 170
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VGH2-EURO STOXX 50 Mar22

496.19

372.15

248.10

—~ 124.05

— 0.00
ol 0.00 1,033.38 2,066.75 3,100.13 4,133.50 5,166.88 6,200.25 7,233.63 8,267.00

-124.05

-248.10

-372.15

-496.19

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22 0

!
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D..



SAY  2022-02-18
1= 2022-02-17

HCG2 HSCEI Futures Feb22

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

2. MI|A - &=
HCG2-HSCEI Futures Feb22
1,141.74
856.30
570.87
— 28543
ol
=|
’Lr_ 0.00
ol 0.00 2,171.25  4,34250  6,513.75 ~8,685.00 10,856.25 13,027.50 15,198.75 17,370.00
H -285.43
-570.87
-856.30
-1,141.74
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KR4201533706-2022-03 =370

27,380.00

20,535.00

13,690.00

—~ 6,845.00

- 0.00 : : : ‘
ol 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00

H -6,845.00

-13,690.00

-20,535.00

-27,380.00
717

KR4201533722-2022-03 &372.5

32,035.00

24,026.25

16,017.50

—~ 8,008.75

-]
— 0.00 T T T '
ol 0.00 93.13 186.25 279.38 372.50 465.63 558.75 651.88 745.00

M -8,008.75

-16,017.50

-24,026.25

-32,035.00
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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 1,664

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 786 759 727 691 651 608 562
-5.33% 696 649 600 547 492 436 378
-2.67% 515 451 387 321 255 188 121
0% 214 143 71 0 -71 -143 -214
2.67% -216 -283 -351 -419 -488 -557 -627
5.33% -761 -813 -869 -928 -988 -1,050 -1,114
8.00% -1,389 -1,425 -1,465 -1,510 -1,558 -1,610 -1,664
KR4201S33722 2022-03 2372.5 1,870

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 828 801 768 730 688 641 591
-5.33% 742 693 640 583 523 460 395
-2.67% 561 491 419 345 270 194 118
0% 248 165 83 0 -83 -166 -248
2.67% -215 -295 =377 -458 -541 -623 -706
5.33% -816 -882 -952 -1,024 -1,098 -1,173 -1,250
8.00% -1,524 -1,571 -1,623 -1,680 -1,740 -1,804 -1,870
KR4301S33720 2022-03 %3725 905

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -867 -870 -874 -880 -887 -896 -905
-5.33% -507 -516 -527 -539 -553 -568 -584
-2.67% -181 -199 -219 -239 -261 -282 -305
0% 77 51 26 0 -26 -51 =77
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OESXG2-C4250-EURO STOXX 50

0.90

1.80

1.58

1.35

1.13

0.68

0.45

0.23

0.00



-0.07 ‘
712

OESXG2-P4225-EURO STOXX 50

27.70

20.78

13.85
—~ 693
ol
Er’ 0-00 T T T d T T T 1
ol 0.00 22.15 44.30 66.45 88.60 110.75 132.90 155.05 177.20
l(“ -6.93

-13.85

-20.78

-27.70 -

717
OESXG2-P4250-EURO STOXX 50

7.63

5.73

3.82
—~ 191
ol
?.r- 0.00 T T T ’ T T T )
ol 0.00 28.08 56.15 84.23 112.30 140.38 168.45 196.53 224.60
4“ -1.91

-3.82

-5.73

-7.63 -

7%

3. AlLIE| Q8 20T EHE A CH& oA ) GREE)
260105SQPX SG EURO Covered CALL STRATEGY 1
FXW213BCF< KRW/EUR 17-03-22E 54
FXW213C2F<KRW/EUR 27-05-22E 22
FXW213C2F<KRW/EUR 22-04-22E 33
OESXG1-C42EURO STOXX 50 0.06
OESXG2-C42EURO STOXX 50 0.01
OESXG2-P42 EURO STOXX 50 2
OESXG2-P42 EURO STOXX 50 1
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SAY  2022-02-18
1= 2022-02-17
2| C| o} QIK200(F A = 8 -nH 4 xf 7t

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &
A F7t5H ME 555 0 555| & LY
A 2715 |2 372 4877 -4,505 | ZLY
Tt7[AHel £l x
KR4101530001-2022-03 A A 1| 200X| =M E
555.30
416.48
277.65
— 13883
ol
;—r' 0.00 T T T J T T T 1
ol 0.00 92.55 185.10 277.65 370.20 462.75 555.30 647.85 740.40
W 1383
-277.65
-416.48
-555.30 -
7t
KR4201533904-2022-03 E390
4,582.50
3,436.88
2,291.25
— 1,145.63
&l
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 97.50 195.00 292.50 390.00 487.50 585.00 682.50 780.00
<M -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| =Xt HEM
-25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -44 -44 -44 -44 -44 -44 -44
-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% 44 44 44 44 44 44 44
KR4201533904 2022-03 =390 188

7| Z=R4te] HEH
-25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 50 49 48 46 43 40 36
-5.33% 48 45 42 38 34 28 22
-2.67% 41 36 30 24 17 9 1
0% 25 18 9 0 -9 -19 -29
2.67% -4 -15 -26 -37 -48 -59 -70
5.33% -52 -64 -76 -88 -100 -111 -123
8.00% -119 -130 -142 -153 -165 -177 -188
KR4201533920 2022-03 23925 11

7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 2 2 2
-5.33% 3 3 2 2 2 2 1
-2.67% 2 2 2 1 1 1 0
0% 2 1 1 0 -1 -1 -2
2.67% 0 -1 -1 -2 -3 -4 -4
5.33% -3 -4 -4 -5 -6 -7 -7
8.00% -7 -8 -8 -9 -10 -1 -1
KR4301533704 2022-03 %370 6

7| Z=XH4ke] HEY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 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% -1 -1 -1 -1 -1 -1 -1
5.33% -2 2 -2 2 -1 -1 -1
8.00% -2 -2 -2 -2 ) -2 -2
KR4301533720 2022-03 %3725 18

7|Z=Rtel BiE g




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% -6 -6 -6 -5 -5 -5 -4
8.00% -7 -7 -7 -7 -6 -6 -6

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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2,251

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  2022-02-18
1= 2022-02-17
20EKRX300 Q0 H A B (FA-TH4 )

KR4101530001-2022-03 A A 1| 200X| =M E
1,388.25
1,041.19
694.13
—  347.06
ol
o 0.00
ol 0.00 92.55 185.10 277.65 370.20 462.75 555.30 647.85 740.40
M 4706
-694.13
-1,041.19
-1,388.25
7%
3. A|LE| 2 &0 X H T (X| &40 A3 H) (THREH TR
KR4101S30001 2022-03 LA L200K| =M= 111
7| XXpAtO] HENM
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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-02-18

1= 2022-02-17
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 795 0 795
A LIsdH |2 1,858 0 1,858 | % Q|
A &2t ME 0 1,332 -1,332 |22
2. M7|A ™| &l X
VNCG2-VN30 Index Future Feb22
794.76
596.07
397.38
—~ 198.69
ol
ir_ 0.00
Or 0.00 380.25 760.50 1,140.75 1,521.00 1,901.25 2,281.50 2,661.75 3,042.00
‘HJ -198.69
-397.38
-596.07
-794.76
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 04

4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F)
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2022-02-17

U7|AHe| &

A

-11,003.36

-22,006.72

-33,010.09

o

4

210884211224-1HS Markit Global Carbon Index(TR)

44,013.45

33,010.09

22,006.72

11,003.36

0.00
0.00

0.27 0.55 0.82 1.09 1.36 1.64 191

2.18

-44,013.45 -

74

210884220216-IHS Markit Global Carbon Index(TR)

1,265.03

948.77

632.52

316.26

0.00
0.00

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

-316.26

-632.52

-948.77

-1,265.03 -



210884220217-IHS Markit Global Carbon Index(TR)

1,265.03
948.77
632.52
— 31626
&l
Er’ 0.00 T T T J T T T 1
ol 0.00 0.25 0.50 0.74 0.99 1.24 1.49 1.73 1.98
H -316.26
-632.52
-948.77
-1,265.03 -
7t
3. AlL2| % £o| X E(X| Ao AFAd) (T HHTt2)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,537
2.1088E+11 IHS Markit Global Carbon Index(TR) 101
2.1088E+11 IHS Markit Global Carbon Index(TR) 101
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)



SAY  2022-02-18
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