U7IAHe| &

<A

-206.58

-413.15

-619.73

-826.31 -

SAY  2022-02-22
712 2022-02-21
EHASAUHER (XA -THEH)
A a3

o

=S

=

BOK2-SOYBEAN OIL FUTR May22

619.73

413.15

206.58

0.00

0.00 16.90

101.42

33.81 50.71 67.61 84.51

118.32 135.22

1,330.06

997.54

665.03

332,51

0.00

-332.51

-665.03

-997.54

-1,330.06

717

CK2-CORN FUTURE May22

815.94 979.13

163.19 326.38 489.56 652.75

0.00

1,14231  1,305.50




CTK2-COTTON NO.2 FUTR May22

363.06

272.29

181.53

90.76

e _

0.00
0.00

30.29 60.58 90.87 121.16 151.45 181.74 212.03 242.32

-90.76

/

-181.53

/

-272.29

-363.06

72

KCK2-COFFEE 'C' FUTURE May22

663.50

497.63

331.75

165.88

/

T 1

0.00

0.00 61.50 123.00 184.50 246.00 307.50 369.00 430.50 492.00

-165.88

/

-331.75

/

-497.63

-663.50

1,013.63

760.22

506.81

253.41

0.00

-253.41

-506.81

-760.22

-1,013.63

72

KR4175530005-2022-03 &M E

T T 1

0.00 298.13 596.25 894.38 1,192.5 1,490.63 1,788.75 2,086.88 2,385.00




352.28
264.21

176.14

A -88.07
-176.14
-264.21

-352.28

KWK2-KC HRW WHEAT FUT May22

88.07

T T 1

0.00

210.00 420.00 630.00 840.00 1,050.00 1,260.00 1,470.00 1,680.00

/

/

712

SBK2-Sugar May22

615.16

461.37

307.58

153.79

T T T 1

0.00

0.00 4.41 8.81 13.22 17.62 22.03 26.43 30.84 35.24

-153.79

/

-307.58

/

-461.37

-615.16

1,154.21

769.47

384.74

0.00

-384.74

-769.47

-1,154.21

-1,538.95

72

SK2-SOYBEAN FUTURE May22

T T 1

T

0.00 400.88 801.75 1,202.63 ,603.50 2,004.38 2,405.25 2,806.13 3,207.00




SMK2-SOYBEAN MEAL FUTR May22

891.40

1,608.00

855.93 /
641.95 /
427.96 /
— 21398
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 111.43 222.85 33M.70 557.13 668.55 779.98
41 -213.98 /
-427.96 /
-641.95
-855.93
7t
WK2-WHEAT FUTURE(CBT) May22
675.03 /
506.28 /
337.52 /
. 168.76
ol /
=
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 201.00 402.00 GOMDO 1,005.00  1,206.00  1,407.00
(‘IJ -168.76 /
-337.52 /
-506.28
-675.03
7}
A L2 Y &R ZHF(Z|CHEH L)
*SIFHE = X HEAEO| 02 20| U0 SAISHK] S
4. TP M EC| XM S H(VaR : 99%LEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



SAY  2022-02-22
2022-02-21

KR4101530001-2022-03 A A I|200K| =M &

1,522.33
1,014.89
—~  507.44
ol
Er, 0.00
ol 0.00 92.26 184.53 276.79 369.05 46131 553.58 645.84 738.10
A 0740
-1,014.89
-1,522.33
-2,029.78
7t
3. AILIE|RE £ ZHF (X &L EZH) S 2R)
KR4101S30001 2022-03 LA I200K| =M= 162
7| =R S
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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2. WI|MHe| &

=S

=

VGH2-EURO STOXX 50 Mar22

488.16

366.12

244.08

— 122.04

— 0.00
ol 0.00 1,016.88 2,033.75 3,050.63 4,067.50 5,084.38 6,101.25 7,118.13 8,135.00

-122.04

-244.08

-366.12

-488.16

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22 9
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2. 7[AEHe| &Y x
HCG2-HSCEI Futures Feb22
842.70
561.80
—  280.90
ol
=
’Lr_ 0.00
ol 0.00 2,136.75  4,273.50  6,410.25 ~8,547.00 10,683.75 12,820.50 14,957.25 17,094.00
H -280.90
-561.80
-842.70
-1,123.60
74
3. AlLt2| 2% 2ol (X[l A0 ASH) (T2 HHBHR)

HCG2 HSCEI Futures Feb22

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

/I\'I
£
1E
1S
o



SAY  2022-02-22
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o

U7IAHe| &

=S

=

KR4201533706-2022-03 =370

27,195.00

20,396.25

13,597.50

—~  6,798.75

— 0.00 T T T '
ol 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00

A -6,798.75

-13,597.50

-20,396.25

-27,195.00
717

KR4201533722-2022-03 &372.5

31,848.75

23,886.56

15,924.38

—~ 796219

-]
— 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 -7,962.19

-15,924.38

-23,886.56

-31,848.75
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(o)

A

14,155.00

KR4301533720-2022-03 3£372.5

10,616.25

7,077.50

3,538.75

0.00

0.00

-3,538.75

93.13

186.25

279.38

372.50

465.63

558.75

651.88

745.00

-7,077.50

-10,616.25

-14,155.00 -

712
3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) CIRE)
KR4201S33706 2022-03 =370 1,622

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 688 669 645 617 586 551 514
-5.33% 620 583 543 499 453 405 355
-2.67% 469 414 357 299 241 181 121
0% 195 130 65 0 -65 -130 -195
2.67% -218 -279 -342 -404 -468 -531 -595
5.33% -755 -803 -853 -906 -961 -1,017 -1,075
8.00% -1,382 -1,412 -1,447 -1,486 -1,529 -1,575 -1,622
KR4201S33722 2022-03 2372.5 1,818

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 715 696 673 644 612 575 534
-5.33% 652 615 572 525 475 422 367
-2.67% 504 445 382 318 253 186 118
0% 224 150 75 0 -75 -150 -225
2.67% -215 -290 -364 -440 -515 -591 -666
5.33% -805 -866 -929 -995 -1,062 -1,131 -1,201
8.00% -1,511 -1,552 -1,598 -1,648 -1,702 -1,759 -1,818
KR4301S33720 2022-03 &£372.5 924

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -894 -896 -899 -904 -909 -916 -924
-5.33% -531 -538 -547 -558 -569 -583 -597
-2.67% -197 -213 -231 -249 -269 -289 -309
0% 73 49 24 0 -24 -49 -74
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SAY  2022-02-22
712 2022-02-21

et K= —] 0 0&el
Al E3} Mz 0 0|&e
A e A2t 10 0 10| &2
A =l ME 0 1,355 -1,355 |29
2. M7|A -] & ix
3. ALE| Y &0 A xHE (XM ASH) (THI- B TR
260105SQPX SG EURO Covered CALL STRATEGY 12
FXW213BCF<KRW/EUR 17-03-22E 54
FXW213C2F2KRW/EUR 27-05-22E 22
FXW213C2F2KRW/EUR 22-04-22E 33
4. THHAZO| XM AZH(VaR : 99%HE|FF,1027|F) (EEI R



SAY  2022-02-22
712 2022-02-21
2| C|THIK200(F Al 28T ZHE E)
A a3

M 27153 ME 0 0 0| &LH
AT F7t5H =M 0 0 0| &Ly
A | ME 554 0 554| &Ly
A f7t5d |24 372 4877 -4,505 | =LK
TEZ|A| el &=
KR4101530001-2022-03 A A 1| 200X| =M E
553.58
415.18
276.79
— 13839
ol
;—r' 0.00 T T T J T T T 1
ol 0.00 92.26 184.53 276.79 369.05 461.31 553.58 645.84 738.10
<M -138.39
-276.79
-415.18
-553.58 -
7t
KR4201533904-2022-03 =390
4,582.50
3,436.88
2,291.25
— 1,145.63
ol
=|
fv 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.AUE|IRE £YF=HS (H L YSY)

ol
2022-03 ZAI200X|$=ME

KR4101530001

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% -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 177

7| Z=R4te] HEH
-25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 39 38 37 36 34 32 29
-5.33% 37 36 34 31 27 23 19
-2.67% 33 29 25 20 14 8 2
0% 21 15 8 0 -8 -16 -25
2.67% -4 -13 -23 -33 -43 -53 -63
5.33% -48 -59 -70 -81 -91 -102 -113
8.00% -113 -123 -134 -144 -155 -166 -177
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% 2 2 2 2 2 2 2
-5.33% 2 2 2 2 2 1 1
-2.67% 2 2 1 1 1 0 0
0% 1 1 0 0 0 -1 -2
2.67% 0 -1 -1 -2 -2 -3 -4
5.33% -3 -3 -4 -5 -5 -6 -7
8.00% -6 -7 -8 -8 -9 -10 -1
KR4301533704 2022-03 %370 6

7| Z=RH4te] HEH
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% 3 3 3 3 4 4 4
-2.67% 1 1 1 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -2 2 -2 2 -2 -1 -1
8.00% -2 -2 -2 -2 ) -2 -2
KR4301533720 2022-03 %3725 18

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 10 11 11 11 11 12 12
-2.67% 4 4 5 5 5 6 6

0% -1 -1 0 0 0 1 1

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

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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SAY  2022-02-22
712 2022-02-21
H202REHES(H) (X H=¢g-atd)
1. A= H
A 5 |rdZHE 0 0 0
Al E3} ME 0 0 0/&2
A f7t5d  |=45H 29,023 0 29,023
A &2t ME 1,752 30,399 -28,646 | %2
2. M7|A| ™| &l
3. ALE| 2 &0l X H T (x| &40 A S l) (THEHTER)
FXW213BCN KRW/USD 24-02-22E 2,241
FXW213C1Q KRW/USD 25-03-22E 191
FXW213C23:USD/KRW 24-02-22E 73
FXW213C2J4USD/KRW 25-03-22E 67
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{220] Q0] SAIBHA| e
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (THR - EH TR



SAY  2022-02-22
712 2022-02-21
2A0FEKRX300Q1 S A 2 (FA-THE )
1. A=A

KR4101530001-2022-03 A A 1| 200X| =M E
1,383.94
1,037.95
691.97
-— 345.98
2
EE 0.00
Or 0.00 92.26 184.53 276.79 369.05 461.31 553.58 645.84 738.10
<‘IJ -345.98
-691.97
-1,037.95
-1,383.94
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) =Ll )
KR4101S30001 2022-03 ZALI|200X| =M= 110
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -110 -110 -110 -110 -110 -110 -110
-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% 110 110 110 110 110 110 110
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SAY  2022-02-22

712 2022-02-21
AOFEH EHVN30QH A (FA =8
1. Y=

Mt e e B 0
AT 7t5dH &g 0 At Q|
A3 E3} Mz 0 0 S5l
A F7t5dH  |[ME 774 0 774
A R B Eat 1,852 0 1,852 | & Q|
A =Kl ME 0 1,328 -1,328| %2
2. M7|A ™| &l X
VNCH2-VN30 Index Future Mar22
580.24
386.82
— 193.41
ol
f_r_ 0.00
Or 0.00 381.25 762.50 1,143.75 1,525.00 1,906.25 2,287.50 2,668.75 3,050.00
<“ -193.41
-386.82
-580.24
-773.65
74
3. AjLtE| 25 &0l X F (X|CH & A of A2 ot) (GE R L))
2.5504E+11 VN30TR Index(EUR) 148
FXW213BBQ KRW/EUR 25-02-22E 36
FXW?213BBS< KRW/EUR 25-02-22F 11
FXW213BCN KRW/EUR 18-03-22E 43
FXW?213C1K: KRW/EUR 22-04-22E 16
VNCH2 VN30 Index Future Mar22 62

4, TP AEO| ZCf&A 03U (VaR : 99%AE|FF,1027|F)

=
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2022-02-22
2022-02-21

U7IAHe| &

<A

-11,003.36

-22,006.72

-33,010.09

o

d

210884211224-IHS 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 -

712

210884220216-IHS Markit Global Carbon Index(TR)

939.19

626.13

313.06

0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

-313.06

-626.13

-939.19

-1,252.25 -



210884220217-IHS Markit Global Carbon Index(TR)

939.19
626.13
—  313.06
&l
ir’ 0-00 T T T J T T T 1
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
<d -313.06
-626.13
-939.19
-1,252.25 -
7t
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,518
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)



2022-02-22
712 2022-02-21

Mt e e B 0 0 0
Al E3} ME 0 0 0/&2
A {7tsd  |M= 14,176 0 14,176
A &2t ME 0 8,750 -8,750| & Q|
2. M7|A| ™| &l
MOZ22-ECX EMISSION Dec22
14,175.89
10,631.92
7,087.94
— 3,543.97
3
;'ir_ 0.00
EF 0.00 22.37 44.74 67.10 89.47 111.84 134.21 156.57 178.94
4“ -3,543.97
-7,087.94
-10,631.92
-14,175.89
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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SOLX}O| L} S A AtQioH E| H AFXEX

74 2H CH A
A INES e 0 0| %2
A K| A2l 10,650 0 10,650| & 2

o

2. WI|A[He £+

i
g

3. AILIE|RE £ ZHF (X CHE L0 EZH)
SWSTARO0O( 213t STAR 50 Index 220113(7|2)
SWSTARO000( ISt STAR 50 Index 220113(0|2H)
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CLK?2 WTI CRUDE FUTURE May2?2 42
COoK2 BRENT CRUDE FUTR May22 43
HOK2 NY Harb ULSD Fut May22 11
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NGK22 NATURAL GAS FUTR May22 55
QSkK2 Low Su Gasoil G MAY22 22
XBK?2 GASOLINE RBOB FUT May22 11
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