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EHASAUHER (XA -THEH)
A a3

o

=ES

=

BOK2-SOYBEAN OIL FUTR May22

956.53

717.40

478.27

239.13

0.00

105.09

17.52 35.03 52.55 70.06 87.58

122.61 140.12

-239.13

-478.27

-717.40

-956.53 -

717

CK2-CORN FUTURE May22

1,178.13

785.42

392.71

0.00
0.00

840.63

168.13 336.25 504.38 1,008.75

672.50

1,176.88 1,345.00

-392.71

-785.42

-1,178.13

-1,570.84 -



CTK2-COTTON NO.2 FUTR May22

360.45

270.34

180.23

90.11

T T 1

0.00
0.00

30.07 60.15 90.22 120.29 150.36 180.44 210.51 240.58

-90.11

/

-180.23

/

-270.34

-360.45

72

KCK2-COFFEE 'C' FUTURE May22

583.12

388.75

194.37

T T 1

0.00

0.00 61.81 123.63 185.44 247.25 309.06 370.88 432.69 494.50

-194.37

/

-388.75

/

-583.12

-777.50

1,014.82

761.11

507.41

253.70

0.00

-253.70

-507.41

-761.11

-1,014.82

72

KR4175530005-2022-03 &M E

T T 1

0.00 298.48 596.95 895.43 1,193.9 1,492.38 1,790.85 2,089.33 2,387.80




KWK2-KC HRW WHEAT FUT May22

T T 1

221.75 443.50 665.25 887.00 1,108.75 1,330.50 1,552.25 1,774.00

/

/

712

SBK2-Sugar May22

T T 1

T

g{r 0.00 4.47 8.95 13.42 17.89 22.36 26.84 31.31 35.78
i

/

/

358.35
238.90
— 11945
ol
=
L o000
ol 0.00
M -119.45
-238.90
-358.35
-477.80
522.21
348.14
— 174.07
ol
=|
I 000
-174.07
-348.14
522.21
-696.28
1,764.24
1,323.18
882.12
— 44106
ol
=
— 0.00
-441.06
-882.12
-1,323.18
-1,764.24

72

SK2-SOYBEAN FUTURE May22

T T T 1

%r 0.00 408.75 817.50 1,226.25 ,635.00 2,043.75 2,452.50 2,861.25 3,270.00
J




SMK2-SOYBEAN MEAL FUTR May22

973.29 /

729.97 /

486.64 /
— 243.32
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 112.70 225.40 338.10 450.80 563.50 676.20 788.90 901.60
'('IJ -243.32 /

-486.64 /

-729.97

-973.29

E:
WK2-WHEAT FUTURE(CBT) May22

817.34 /

613.00 /

408.67 /
— 204.33
ol
=|
I 000 ‘ ‘ ‘ ‘ : : ‘
ol 0.00 213.13 426.25 639.38 852.50 1,065.63 1,278.75 1,491.88 1,705.00
(‘lJ -204.33 /

-408.67 /

-613.00

-817.34

7%
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*HYHEE HFXELMEZO| 0]2H 20| U SAISHA| %S

=AU (VaR : 99%ME|E=F 10U 7|E)
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2. TN &=
KR4101530001-2022-03 A A I 200X| =M E
2,093.29
1,569.97
1,046.64
— 523.32
=
;"ir, 0.00
6r 0.00 91.01 182.03 273.04 364.05 455.06 546.08 637.09 728.10
<lIJ -523.32
-1,046.64
-1,569.97
-2,093.29
74
3.ALE| Y &R HF (XM HSH) Y02l
KR4101530001 2022-03 [AL200K|$ME 168
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -168 -168 -168 -168 -168 -168 -168
-5.33% -112 -112 -112 -112 -112 -112 -112
-2.67% -56 -56 -56 -56 -56 -56 -56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 112 112 112 112 112 112 112
8.00% 168 168 168 168 168 168 168
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VGH2-EURO STOXX 50 Mar22

476.77

357.58

238.39

—~ 119.19

— 0.00
ol 0.00 993.38 1,986.75 2,980.13 3,973.50 4,966.88 5,960.25 6,953.63 7,947.00

-119.19

-238.39

-357.58

-476.77
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£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22 8

I
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£
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4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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Tt7[AHel £l x
HCG2-HSCEI Futures Feb22
1,090.63
817.97
545.31
—  272.66
ol
=|
’Lr_ 0.00
ol 0.00 2,073.25  4,146.50  6,219.75 _~8,293.00 10,366.25 12,439.50 14,512.75 16,586.00
H -272.66
-545.31
-817.97
-1,090.63

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCG2 HSCEI Futures Feb22 7
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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

H -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

H -7,962.19

-15,924.38

-23,886.56

-31,848.75



—
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14,155.00

10,616.25

7,077.50

3,538.75

KR4301533720-2022-03 3£372.5

745.00

=]
=|
‘Lr. 0.00 : : : ; : : ‘
5) 0.00 93.13 186.25 279.38 372.50 465.63 558.75 651.88
<M -3,538.75
-7,077.50
-10,616.25
-14,155.00 -
7

3. ALIE|2E £ EHFE MY SH)

OH
KR4201S33706 2022-03 =370 1,511

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 536 525 510 491 468 442 413
-5.33% 496 471 440 406 370 330 288
-2.67% 392 347 300 251 200 148 95
0% 178 119 60 0 -60 -120 -181
2.67% -175 -236 -297 -358 -420 -481 -543
5.33% -665 -715 -767 -821 -876 -933 -990
8.00% -1,261 -1,294 -1,332 -1,373 -1,417 -1,463 -1,511
KR4201S33722 2022-03 =372.5 1,682

7| =Xl BE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 547 537 522 503 480 453 422
-5.33% 512 486 456 420 381 339 293
-2.67% 414 366 316 262 206 149 89
0% 201 135 68 0 -68 -137 -206
2.67% -167 -239 -312 -384 -457 -529 -602
5.33% -698 -761 -826 -892 -960 -1,028 -1,097
8.00% -1,363 -1,407 -1,456 -1,509 -1,564 -1,622 -1,682
KR4301S33720 2022-03 %3725 970

7| =Xl BiE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -954 -955 -956 -958 -961 -965 -970
-5.33% -589 -592 -597 -604 -612 -621 -631
-2.67% -240 -250 -263 -276 -291 -307 -324
0% 62 42 21 0 -21 -43 -65
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OESXH2-C4075-EURO STOXX 50

62.30

109.03

93.45

77.88

31.15 46.73

15.58

23.58
17.69
11.79

0.00

-11.79
-17.69
-23.58

OESXH2-P4075-EURO STOXX 50

163.80

245.70 286.65 327.60

204.75

122.85

81.90

40.95

62.00
31.00
15.50

46.50

0.00

-31.00
-46.50



-62.00 -

3. ALIE| 8 £ FZHSEIHE L E=H)

260105SQPX SG EURO Covered CALL STRATEGY
FXW213BCF<KRW/EUR 17-03-22E

FXW213C2F< KRW/EUR 27-05-22E
FXW213C2F<KRW/EUR 22-04-22E
OESXH2-C4CEURO STOXX 50

OESXH2-P4C EURO STOXX 50

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)

/rl\'l
£
1E
2
o




SAY  2022-02-24
712 2022-02-23
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 546 0 546| &Ly
A 27t5H  |SM 372 4,877 -4,505 | &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
546.08
409.56
273.04
— 136.52
3]
;—r' 0.00 T T T J T T T 1
El' 0.00 91.01 182.03 273.04 364.05 455.06 546.08 637.09 728.10
<‘IJ -136.52
-273.04
-409.56
-546.08 -
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 153

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 25 25 24 23 22 20
-5.33% 25 24 23 21 19 16 13
-2.67% 23 21 18 14 10 6 0
0% 16 11 6 0 -6 -13 -20
2.67% -2 -9 -17 -26 -34 -43 -52
5.33% -36 -46 -56 -66 -76 -86 -96
8.00% -91 -101 -112 -122 -132 -143 -153
KR4201533920 2022-03 =2392.5 9

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 0 0
0% 1 1 0 0 0 -1 -1
2.67% 0 0 -1 -1 -2 -2 -3
5.33% -2 -3 -3 -4 -4 -5 -6
8.00% -5 -6 -6 -7 -8 -8 -9
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% 4 4 4 4 4 4 4
-2.67% 1 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -3 -2 -2 -2 -2 2 -2
KR4301533720 2022-03 3£372.5 19

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 19 19 19 19 19 19 19
-5.33% 12 12 12 12 12 12 12
-2.67% 5 5 5 5 6 6 6

0% -1 -1 0 0 0 1 1

2.67% -5 -5 -5 -4 -4 -3 -3
5.33% -8 -7 -7 -7 -6 -6 -5
8.00% -9 -9 -8 -8 -8 -8 -7
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SAY  2022-02-24

712 2022-02-23
H202REHECS (H) (X H=¢h-atd)

1. A=A

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 28,830 0 28,830
= =% M= 1,755 57,567 -55,813| & 2|

2. WI|MHEe &

19

F=

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
FXW213C2J4USD/KRW 25-03-22E
FXW213C2N KRW/USD 25-04-22E

IEOOBD8RGM75

Z| &M ASU(VaR : 99% A2 F=F 102 7| F)

1=
2
rio



SAY  2022-02-24
712 2022-02-23
20EKRX300 Q0 H A B (FA-TH4 )

.l

KR4101530001-2022-03 A A L|200X| $ME
1,365.19
1,023.89
682.59
— 341.30
3]
;":_r, 0.00
SI' 0.00 91.01 182.03 273.04 364.05 455.06 546.08 637.09 728.10
<'IJ -341.30
-682.59
-1,023.89
-1,365.19
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101S30001 2022-03 LA L200K| =M= 109
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -73 -73 -73 -73 -73 -73 -73
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 73 73 73 73 73 73 73
8.00% 109 109 109 109 109 109 109
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r=
H
rx

r>
RN

ol | ol
[}
| >

H1 | me | o

786

786

NN o
i

o[ | O[X
rH
|> | x| rx

1,848

OO |O|O|O

1,848

r=
B P TR

ofm|4o|do|ofm|do|do

fot
H1 | o | i

r[4r[r
rx

1,906

-1,906

2. WI|MHEe &

19

=

VNCH2-VN30 Index Future Mar22

589.29

392.86

—~ 196.43

o 0.00
ol 0.00

-196.43

379.38 758.75 1,138.13 1,517.50 1,896.88

2,276.25

2,655.63

3,035.00

-392.86

-589.29

-785.72

3.ALE[RE £ EHS(ZIHEH 0 =)
2.5504E+11 VN30TR Index(EUR)
FXW213BBQ KRW/EUR 25-02-22E
FXW213BBS< KRW/EUR 25-02-22E
FXW213BCN KRW/EUR 18-03-22E
FXW213C1K: KRW/EUR 22-04-22E
FXW213C2P: KRW/EUR 20-05-22E
VNCH2 VN30 Index Future Mar22

o
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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

-11,003.36

-22,006.72

-33,010.09

-44,013.45 -

74

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
Er’ 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
H -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) 3,519
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  2022-02-24
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 14,215 0 14,215
A &2t Mz 0 8,729 -8,729| % Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
10,660.95
7,107.30
— 3,553.65
&l
EI_ 0.00
BF 0.00 22.44 44.89 67.33 89.77 112.21 134.66 157.10 179.54
4“ -3,553.65
-7,107.30
-10,660.95
-14,214.60
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C1V-KRW/EUR 25-02-22E
MOZz22 ECX EMISSION Dec22
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SAY  2022-02-24
712 2022-02-23

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  2022-02-24
712 2022-02-23

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

o

U7|AHe| &

=ES

=

A

541.59

406.19

270.79

135.40

0.00

-135.40

-270.79

-406.19

-541.59

557.56

418.17

278.78

139.39

0.00

-139.39

-278.78

-418.17

-557.56

CLK2-WTI CRUDE FUTURE May22

22.60 45.20 67.79 90.39 112.99 135.59 158.18

.00 180.78
717
COK2-BRENT CRUDE FUTR May22
.00 23.46 46.93 70.39 93.85 117.31 140.78 164.24 187.70




HOK2-NY Harb ULSD Fut May22

137.93

103.45

68.96

34.48

0.00

0.00 0.69 1.37 2.06 2.74 343 4.11 4.80 5.48

-34.48

-68.96

-103.45

-137.93
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KR4175530005-2022-03 2| ME

[~

313.40

o~

208.93

104.47

0.00

-104.47

-208.93

-313.40

-417.87

523.61

349.08

174.54

0.00

-174.54

-349.08

-523.61

-698.15

~. —

.00 298.48 596.95 895.43 1,193.9 1,492.38 1,790.85 2,089.33 2,387.80

N

o~

72

NGK22-NATURAL GAS FUTR May22

0.00 1.12 2.24 3.36 4.48 5.60 6.72 7.84 8.96




QSK2-Low Su Gasoil G MAY22

287.40
215.55
143.70
— 7185
ol
E’ 0.00 T T T J T T T 1
ol 0.00 199.94 399.88 599.81 799.75 999.69 1,199.63  1,399.56  1,599.50
M -71.85
-143.70
-215.55
-287.40 -
7t
XBK2-GASOLINE RBOB FUT May22
142.43
106.82
71.21
—~ 3561
ol
Er. 0.00 : : : ‘ : : : J
ol 0.00 0.71 1.42 2.12 2.83 3.54 4.25 4.95 5.66
H -35.61
71.21
-106.82
-142.43 -
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3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
CLK2 WTI CRUDE FUTURE May22 43
COK2 BRENT CRUDE FUTR May2?2 45
HOK?2 NY Harb ULSD Fut May22 11
KR4175S300 2022-03 He{M= 33
NGK22 NATURAL GAS FUTR May22 56
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
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