2l 2022-02-21
7212 2022-02-18

i

A

o

=

M-l &

F=

BOK2-SOYBEAN OIL FUTR May22

613.14

408.76

204.38

0.00
0.00

16.72

33.44 50.16 66.88 83.60 100.32

117.04 133.76

-204.38

-408.76

-613.14

-817.52 -

7t4

CK2-CORN FUTURE May22

1,323.04

992.28

661.52

330.76

0.00
0.00

162.31

324.63 486.94 649.25 811.56 973.88

1,136.19 1,298.50

-330.76

-661.52

-992.28

-1,323.04 -



CTK2-COTTON NO.2 FUTR May22

268.60

179.07

89.53

T T 1

0.00
0.00

29.88 59.76 89.64 119.52 149.40 179.28 209.16 239.04

-89.53

/

-179.07

/

-268.60

-358.14

72

KCK2-COFFEE 'C' FUTURE May22

675.94

506.95

337.97

168.98

T T 1

0.00

0.00 62.66 125.33 187.99 250.65 313.31 375.98 438.64 501.30

-168.98

/

-337.97

/

-506.95

-675.94

1,017.03

762.77

508.51

254.26

0.00

-254.26

-508.51

-762.77

-1,017.03

72

KR4175530005-2022-03 &M E

T T 1

0.00 299.13 598.25 897.38 1,196.5 1,495.63 1,794.75 2,093.88 2,393.00




KWK2-KC HRW WHEAT FUT May22

347.20 /

260.40 /

173.60 /

86.80 /

0-00 T T T T T T 1
0.00 206.94 413.88 620.81 827.75 1,034.69 1,241.63 1,448.56 1,655.50

-86.80 /

-173.60 /

-260.40

-347.20
712

SBK2-Sugar May22

619.30 /

464.48 /

309.65 /

154.83 /

0.00 T T T T T T ,
0.00 4.44 8.87 13.31 17.74 22.18 26.61 31.05 35.48

-154.83 /

-309.65 /

-464.48

-619.30
72

SK2-SOYBEAN FUTURE May22

1,531.90 /
1,148.93 /
765.95 /
—_ 382.98 /
S— 0-00 T T T T T T 1
ol 0.00 399.00 798.00 1,197.00 ,596.00 1,995.00 2,394.00 2,793.00 3,192.00
'('“ -382.98 /
-765.95 /

-1,148.93

-1,531.90



SMK2-SOYBEAN MEAL FUTR May22

644.55 //
429.70 /
— 214.85
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 111.88 223.75 33M.50 559.38 671.25 783.13 895.00
(‘“ -214.85 /
-429.70 /
-644.55
-859.40
74
WK2-WHEAT FUTURE(CBT) May22
675.73 /
506.80 /
337.87 /
. 168.93
z /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 201.19 402.38 GOMJS 1,005.94  1,207.13  1,408.31  1,609.50
(‘IJ -168.93 /
-337.87 /
-506.80
-675.73
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



2022-02-21
2022-02-18

2. TN &=
KR4101530001-2022-03 A A I 200X| =M E
2,026.20
1,519.65
1,013.10
— 506.55
=
;"ir, 0.00
6r 0.00 92.10 184.20 276.30 368.40 460.50 552.60 644.70 736.80
<lIJ -506.55
-1,013.10
-1,519.65
-2,026.20
74
3.ALE| Y &R HF (XM HSH) Y02l
KR4101530001 2022-03 [AL200K|$ME 162
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -162 -162 -162 -162 -162 -162 -162
-5.33% -108 -108 -108 -108 -108 -108 -108
-2.67% -54 -54 -54 -54 -54 -54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 108 108 108 108 108 108 108
8.00% 162 162 162 162 162 162 162
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SAIY  2022-02-21
7212 2022-02-18

o

2. WI|MHEe &

=ES

=

VGH2-EURO STOXX 50 Mar22

492.52

369.39

246.26

—~ 123.13

— 0.00
ol 0.00 1,025.88 2,051.75 3,077.63 4,103.50 5,129.38 6,155.25 7,181.13 8,207.00

-123.13

-246.26

-369.39

-492.52

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22 9

I

/I\'I
£
1E
1S
o

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



SAIY  2022-02-21
7212 2022-02-18

HCG2

HSCEI Futures Feb22

O Ar2 oM (VaR : 99%AE|£FE 10Y7|F)

2. MI|A - &=
HCG2-HSCEI Futures Feb22
1,143.30
857.47
571.65
—~  285.82
ol
=|
’Lr_ 0.00
ol 0.00 2,17450  4,349.00  6,523.50 8,698.00 10,872.50 13,047.00 15,221.50 17,396.00
H -285.82
-571.65
-857.47
-1,143.30
74
3. AILIE| Y 2O R EHE A2 A0 AT (EHS1:Bt-2l)

!
—_

(Erl:4 3t gl)

7

!



SAIY  2022-02-21
7212 2022-02-18

o

U7|AHe| &

=E

=

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



14,155.00

10,616.25

7,077.50

&l

=|

il 0.00

ol 0.00

<M -3,538.75
-7,077.50

-10,616.25

-14,155.00 -

3,538.75

KR4301533720-2022-03 3£372.5

93.13

186.25

279.38

372.50

465.63

558.75

651.88

745.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201533706 2022-03 E370 1,638

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 742 718 689 656 619 578 535
-5.33% 661 619 572 523 471 417 361
-2.67% 495 434 372 309 245 181 116
0% 209 139 70 0 -70 -140 -209
2.67% -208 -274 -341 -409 -477 -545 -614
5.33% -743 -795 -851 -909 -969 -1,030 -1,093
8.00% -1,365 -1,401 -1,441 -1,486 -1,534 -1,585 -1,638
KR4201533722 2022-03 E372.5 1,839

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 778 754 725 690 651 608 561
-5.33% 702 657 608 554 498 438 376
-2.67% 536 470 401 331 259 186 112
0% 241 161 81 0 -81 -162 -242
2.67% -205 -285 -365 -446 -527 -608 -689
5.33% -793 -860 -929 -1,001 -1,074 -1,149 -1,224
8.00% -1,494 -1,541 -1,593 -1,650 -1,710 -1,773 -1,839
KR4301533720 2022-03 #3725 913

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -876 -879 -883 -888 -895 -904 -913
-5.33% -516 -524 -535 -547 -561 -575 -592
-2.67% -187 -205 -224 -244 -265 -287 -309
0% 77 51 26 0 -26 -52 -78
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2. BH7[A|

OESXG1-C4225-EURO STOXX 50

0.30

0.60

0.53

0.45

0.38

0.23

0.15

0.08

0.00

OESXG2-C4250-EURO STOXX 50

0.20

0.40

0.35

0.30

0.25

0.15

0.10

0.05

0.00



-0.02 ‘
712

OESXG2-P4225-EURO STOXX 50

36.49
27.37
18.25
— 9.12
&l
Er’ 0-00 T T T d T T T 1
ol 0.00 29.18 58.35 87.53 116.70 145.88 175.05 204.23 233.40
l(“ 9.12
-18.25
-27.37
-36.49 -
7t4
OESXG2-P4250-EURO STOXX 50
9.63
7.22
4.81
— 241
ol
?.r- 0.00 T T T 7 T T T 1
ol 0.00 35.40 70.80 106.20 141.60 177.00 212.40 247.80 283.20
H -2.41
-4.81
-7.22
-9.63 -
7+4
3. AlLt2| Y 2R xH S (X2 A0 4 Z ) (THelHEhR)
260105SQPX SG EURO Covered CALL STRATEGY 4
FXW213BCF< KRW/EUR 17-03-22E 54
FXW213C2F< KRW/EUR 27-05-22E 22
FXW213C2F2 KRW/EUR 22-04-22E 33
OESXG1-C42 EURO STOXX 50 0.01
OESXG2-C4Z EURO STOXX 50 0
OESXG2-P42 EURO STOXX 50 3
OESXG2-P42 EURO STOXX 50 1
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SAIY  2022-02-21
7212 2022-02-18
2| C| o} QIK200(F A = 8 -nH 4 xf 7t

A LIIEH |ME 0 0 o1&
tllgt {715d |24 0 0 o/
A {753 |ME 553 0 553| &Ly
A 27t5H  |SM 372 4,877 -4,505 | &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
552.60
414.45
276.30
— 138.15
3]
;—r' 0.00 T T T J T T T 1
El' 0.00 92.10 184.20 276.30 368.40 460.50 552.60 644.70 736.80
<‘IJ -138.15
-276.30
-414.45
-552.60 -
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 182

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 45 45 43 42 39 36 33
-5.33% 43 41 39 35 31 26 21
-2.67% 38 33 28 22 16 9 1
0% 24 16 8 0 -9 -18 -28
2.67% -3 -14 -24 -35 -45 -56 -67
5.33% -49 -60 -72 -84 -95 -107 -119
8.00% -114 -125 -136 -148 -159 -171 -182
KR4201533920 2022-03 =2392.5 11

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 2 2 2 2 2 2
-5.33% 2 2 2 2 2 1 1
-2.67% 2 2 2 1 1 0 0
0% 1 1 1 0 -1 -1 -2
2.67% 0 -1 -1 -2 -3 -3 -4
5.33% -3 -3 -4 -5 -6 -6 -7
8.00% -7 -7 -8 -9 -9 -10 -11
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% 6 6 6 6 6 6 6
-5.33% 3 3 3 3 4 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 18 18 18 18
-5.33% 10 10 11 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)

207
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SAIY  2022-02-21
2022-02-18

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 29,054 0 29,054
= =% M= 1,758 30,495 -28,737| &<

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213BCN KRW/USD 24-02-22E
FXW213C1Q KRW/USD 25-03-22E
FXW213C23< USD/KRW 24-02-22E
FXW213C2J4 USD/KRW 25-03-22E

IEOOBD8RGM75 * S HZ 22 QEX|EAS0| 02{ 20| 0] ZAISHK| %S
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) (THEHOHRI)



SAIY  2022-02-21
7212 2022-02-18
20EKRX300 Q0 H A B (FA-TH4 )

KR4101530001-2022-03 A A I 200X| =M E
1,381.50
1,036.13
690.75
— 345.38
=
;"ir, 0.00
6|' 0.00 92.10 184.20 276.30 368.40 460.50 552.60 644.70 736.80
<lIJ -345.38
-690.75
-1,036.13
-1,381.50
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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SAIY  2022-02-21
7212 2022-02-18
AO0LEH EHVN30H A (FAES)
1. A=A

Mt e e B 0
AT 7t5dH &g 0 2o
M =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 776 0 776
A LIsdH |2 1,859 0 1,859 | % Q|
A &2t ME 0 1,332 -1,332 |22
2. M7|A ™| &l X
VNCH2-VN30 Index Future Mar22
776.18
582.14
388.09
— 194.05
ol
ir_ 0.00
Or 0.00 382.50 765.00 1,147.50 1,530.00 1,912.50 2,295.00 2,677.50 3,060.00
4“ -194.05
-388.09
-582.14
-776.18
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
VNCH2 VN30 Index Future Mar22 62

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

=
40
s
o
1o






= 2022-02-21
= 2022-02-18

U7|AHe| &

A

o

4

210884211224-1HS Markit Global Carbon Index(TR)

43,205.86

32,404.40

21,602.93

10,801.47

0.00
0.00

0.27 0.54 0.80 1.07 1.34 1.61 1.87

2.14

-10,801.47

-21,602.93

-32,404.40

-43,205.86 -

74

210884220216-IHS Markit Global Carbon Index(TR)

1,226.70

920.02

613.35

306.67

0.00
0.00

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

-306.67

-613.35

-920.02

-1,226.70 -



210884220217-IHS Markit Global Carbon Index(TR)

1,226.70
920.02
613.35
—  306.67
ol
=
fl 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 0.24 0.48 0.72 0.96 1.20 1.44 1.68 1.92
M -306.67
-613.35
-920.02
-1,226.70 -

3.ALE2E £ EHT (X HE L0 H4=)
2.1088E+11 IHS Markit Global Carbon Index(TR)
2.1088E+11 IHS Markit Global Carbon Index(TR)
2.1088E+11 IHS Markit Global Carbon Index(TR)

4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F)

m
£
i
[
o

o
o]
=]
5



SAIY  2022-02-21
2022-02-18

Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 13,706 0 13,706
A &2t Mz 0 8,779 -8,779| % Q)
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
13,706.22
10,279.67
6,853.11
— 3,426.56
&l
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