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BOK2-SOYBEAN OIL FUTR May22

737.36

491.57

245.79

0.00

17.99

35.99 53.98 71.97 89.96 107.96

125.95 143.94

-245.79

-491.57

-737.36

-983.15 -

7t4

CK2-CORN FUTURE May22

1,612.87

1,209.65

806.43

403.22

0.00
0.00

172.56

345.13 517.69 690.25 862.81 1,035.38

1,207.94 1,380.50

-403.22

-806.43

-1,209.65

-1,612.87 -



CTK2-COTTON NO.2 FUTR May22

357.00

267.75

178.50

89.25

T T 1

0.00
0.00

29.79 59.58 89.37 119.16 148.95 178.74 208.53 238.32

-89.25

/

-178.50

/

-267.75

-357.00

72

KCK2-COFFEE 'C' FUTURE May22

747.86

560.90

373.93

186.97

T T 1

0.00
0.00

59.48 118.95 178.43 237.90 297.38 356.85 416.33 475.80

-186.97

/

-373.93

/

-560.90

-747.86

72

KR4175530005-2022-03 &M E

1,323.52

992.64

661.76

330.88

T T 1

0.00
0

.00 300.80 601.60 902.40 1,203.2 1,504.00 1,804.80 2,105.60 2,406.40

-330.88

-661.76

-992.64

-1,323.52




KWK2-KC HRW WHEAT FUT May22

520.75

390.56

260.38

130.19

/

0.00
0.00

T T

241.50 483.00

724.50 966.00 1,207.50

1,449.00

T T 1

1,690.50 1,932.00

-130.19

/

-260.38

/

-390.56

-520.75

712

SBK2-Sugar May22

697.05

522.79

348.53

174.26

/

T T 1

0.00
0.00

T T

4.48 8.96

13.43 17.91 22.39

26.87 31.34 35.82

-174.26

/

-348.53

/

-522.79

-697.05

72

SK2-SOYBEAN FUTURE May22

1,785.28

1,338.96

892.64

446.32

/

0.00
0.

T T

00 413.50 827.00

1,240.50 ,654.00 2,067.50

T T 1

2,481.00 2,894.50 3,308.00

-446.32

-892.64

-1,338.96

-1,785.28



SMK2-SOYBEAN MEAL FUTR May22

983.79 /
737.84 /
491.90 /
— 24595
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 113.90 227.80 34M.so 569.50 683.40 797.30 911.20
(‘“ -245.95 /
-491.90 /
-737.84
-983.79
74
WK2-WHEAT FUTURE(CBT) May22
672.60 //
448.40 /
— 22420
z /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 233.69 467.38 70M.75 1,168.44  1,402.13  1,635.81  1,869.50
(‘IJ -224.20 /
-448.40 /
-672.60
-896.81
7}
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
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2. TN &=
KR4101530001-2022-03 A A I 200X| =M E
2,156.40
1,617.30
1,078.20
— 539.10
=
;"ir, 0.00
6r 0.00 89.85 179.70 269.55 359.40 449.25 539.10 628.95 718.80
<lIJ -539.10
-1,078.20
-1,617.30
-2,156.40
74
3.ALE| Y &R HF (XM HSH) Y02l
KR4101530001 2022-03 [AL200K|$ME 172
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 172 -172 172 -172 172 -172 -172
-5.33% -115 -115 -115 -115 -115 -115 -115
-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% 115 115 115 115 115 115 115
8.00% 172 172 172 172 172 172 172
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VGH2-EURO STOXX 50 Mar22

458.67

344.00

229.34

—~ 114.67

— 0.00
ol 0.00 955.88 1,911.75 2,867.63 3,823.50 4,779.38 5,735.25 6,691.13 7,647.00

-114.67

-229.34

-344.00

-458.67

7%

3. AILIZI R £ TRHE(H & Ao 42 ol) (SH1: et 2l)
VGH2 EURO STOXX 50 Mar22

4, TPHMZEO| X &AM ITH(VaR : 99%MEIFF,10€7|F) (THR|: TR
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Ao LtolHA B (AT H)
Ak

2. H7[AEHe| &7 x
HCH2-HSCEI Futures Mar22

1,112.68

834.51

556.34
—~ 27817
ol
=|
’Lr_ 0.00
ol 0.00 2,007.00  4,014.00 6,021.00 ~8,028.00 10,035.00 12,042.00 14,049.00 16,056.00
H -278.17

-556.34

-834.51

-1,112.68

74
HE (AT 2 Ao A2 o) (EHl: s akel)

3. AlLtE|E &9l x

HCH2 HSCEI Futures Mar22
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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

KR4301533720-2022-03 3£372.5

10,616.25

7,077.50

3,538.75

0.00

0.
-3,538.75

00

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 -

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201533706 2022-03 E370 1,311

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 332 328 322 313 301 286 269
-5.33% 319 306 290 270 247 220 191
-2.67% 270 242 210 175 138 98 56
0% 143 97 49 0 -50 -101 -153
2.67% -108 -165 -222 -279 -336 -393 -450
5.33% -508 -562 -616 -671 -726 -782 -838
8.00% -1,041 -1,080 -1,122 -1,167 -1,213 -1,261 -1,311
KR4201533722 2022-03 E372.5 1,438

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 328 325 319 311 299 284 266
-5.33% 317 306 290 270 246 219 189
-2.67% 274 246 214 178 138 95 50
0% 155 106 54 0 -56 -113 -171
2.67% -97 -161 -227 -292 -358 -424 -489
5.33% -517 -582 -648 -714 -780 -847 -913
8.00% -1,099 -1,150 -1,204 -1,260 -1,318 -1,377 -1,438
KR4301533720 2022-03 #3725 1,019

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,014 -1,014 -1,014 -1,015 -1,015 -1,017 -1,019
-5.33% -651 -652 -654 -656 -660 -664 -669
-2.67% -294 -298 -304 -311 -320 -330 -341
0% 41 29 15 0 -16 -32 -50
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OESXH2-C4075-EURO STOXX 50

22.20

33.30 38.85 44.40

27.75

11.10 16.65

5.55

0.00

OESXH2-P4075-EURO STOXX 50

273.80

410.70 479.15 547.60

342.25

136.90 205.35

68.45

77.44

51.63

25.81

0.00

-51.63

-77.44



-103.25 -

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
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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 539 0 539| &Ly
A 27t5H  |SM 372 4,877 -4,505 | &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
539.10
404.33
269.55
— 134.78
3]
;—r' 0.00 T T T J T T T 1
El' 0.00 89.85 179.70 269.55 359.40 449.25 539.10 628.95 718.80
<‘IJ -134.78
-269.55
-404.33
-539.10 -
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 43

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -29 -29 -29 -29 -29 -29 -29
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
KR4201533904 2022-03 2390 116

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 11 11 10
-5.33% 12 12 11 11 10 8 6
-2.67% 11 10 9 8 5 3 -1
0% 9 6 4 0 -4 -9 -14
2.67% 1 -4 -10 -16 -22 -29 -36
5.33% -20 -27 -35 -44 -52 -61 -69
8.00% -59 -68 -78 -87 -97 -107 -116
KR4201533920 2022-03 =2392.5 7

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 0 0 0
-2.67% 1 1 0 0 0 0 0
0% 0 0 0 0 0 0 -1
2.67% 0 0 -1 -1 -1 -2 -2
5.33% -1 -1 -2 -2 -3 -3 -4
8.00% -3 -4 -4 -5 -6 -6 -7
KR4301533704 2022-03 3370 7

7|E=XpAte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 4 4 4 4 4 4 4
-2.67% 2 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -1 -1 -1
5.33% -3 -3 -3 -3 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -3 -3
KR4301533720 2022-03 3£372.5 20

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 20 20 20
-5.33% 13 13 13 13 13 13 13
-2.67% 6 6 6 6 6 7 7

0% -1 -1 0 0 0 1 1

2.67% -6 -6 -5 -5 -5 -4 -4
5.33% -10 -9 -9 -8 -8 -8 -7
8.00% -11 -11 -1 -10 -10 -10 -9

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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192

67
2,185

FXW213C1Q KRW/USD 25-03-22E
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20EKRX300 Q0 H A B (FA-TH4 )

KR4101530001-2022-03 A A L|200X| $ME
1,078.20
718.80
— 359.40
3]
;":_r, 0.00
SI' 0.00 89.85 179.70 269.55 359.40 449.25 539.10 628.95 718.80
<'IJ -359.40
-718.80
-1,078.20
-1,437.60
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101S30001 2022-03 LA L200K| =M= 115
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -115 -115 -115 -115 -115 -115 -115
-5.33% -76 -76 -76 -76 -76 -76 -76
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 76 76 76 76 76 76 76
8.00% 115 115 115 115 115 115 115




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-02-28

712 2022-02-25
AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 800 0 800
A LIsdH |2 1,841 0 1,841 %9
A &2t ME 0 1,320 -1,320| &2
2. M7|A ™| &l X
VNCH2-VN30 Index Future Mar22
600.20
400.13
— 200.07
&l
§',i 0.00
BF 0.00 378.68 757.35 1,136.03 1,514.70 1,893.38 2,272.05 2,650.73 3,029.40
4“ -200.07
-400.13
-600.20
-800.26
7t

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213BCN KRW/EUR 18-03-22E
FXW213C1K« KRW/EUR 22-04-22E
FXW213C2P<KRW/EUR 20-05-22E

VNCH2 VN30 Index Future Mar22

4. TP M EC| XM S H(VaR : 99%LEITFE 10Y7|F)
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U7|AHe| &

A

o

4

210884211224-1HS Markit Global Carbon Index(TR)

42,802.07

32,101.55

21,401.03

10,700.52

0.00
0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

-10,700.52

-21,401.03

-32,101.55

-42,802.07 -

712

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)
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Mt {715 |ME 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 13,768 0 13,768
A &2t Mz 0 8,238 -8,238| % Q)
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
10,326.36
6,884.24
— 3,442.12
&l
ir_ 0.00
BF 0.00 21.76 43.52 65.27 87.03 108.79 130.55 152.30 174.06
4“ -3,442.12
-6,884.24
-10,326.36
-13,768.48
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C2R<KRW/EUR 28-03-22E
MOZz22 ECX EMISSION Dec22
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1. A=A
74efcH A
M Xl A2 0 0| &Q|
A K| A2l 11,760 0 11,760 | & 2|
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
SWCSI00000 AlBHCSI Index 211222 (NH) 19
SWCSI00000 AIBHCSI Index 211222 (7] 2) 19
SWCSI00000 AIBHCSI Index 211222 (O] 2H) 19
SWCSI00000 AIBHCSI Index 211222 (H| 2| X) 19
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) G Rl E))
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74 2H CH A
A INES e 0 0|ZtQ
A K| A2l 10,650 0 10,650 % 2|

o

2. WIAHe £+

J
P

3. AILIE|RE £ ZHF (X CHE L0 EZH)
SWSTARO0O( 213t STAR 50 Index 220113(7|2)
SWSTARO000( ISt STAR 50 Index 220113(0|2H)
SWSTAROOO( A$F STAR 50 Index 220113(H| 2| X)
(N

SWSTARO000( 22t STAR 50 Index 220113(NH)

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F)

(Erl:4arel)
10
11
10
10
(Erl: gt el)
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2. TN &=
KR4101530001-2022-03 A A I 200X| =M E
67.39
44.93
— 22.46
=
ir, 0.00
Or 0.00 89.85 179.70 269.55 359.40 449.25 539.10 628.95 718.80
<lIJ -22.46
-44.93
-67.39
-89.85
74
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4101530001 2022-03 [AL200K|$ME 7
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 5 5 5 5 5 5 5
-2.67% 2 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -2 -2 -2
5.33% -5 -5 -5 -5 -5 -5 -5
8.00% -7 -7 -7 -7 -7 -7 -7
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of| L XA SR A B (K H-THYH)
A a3

545.01

408.76

272.51

136.25

0.00

-136.25

-272.51

-408.76

-545.01

425.57

283.71

141.86

0.00

-141.86

-283.71

-425.57

-567.42
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=

CLK2-WTI CRUDE FUTURE May22

22.74 45.47 68.21 90.94 113.68 136.41 159.15

.00 181.88
717
COK2-BRENT CRUDE FUTR May22
.00 23.86 47.71 71.57 95.42 119.28 143.13 166.99 190.84




HOK2-NY Harb ULSD Fut May22

140.53

105.40

70.27

35.13

0.00

.00

-35.13

-70.27

-105.40

-140.53
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KR4175530005-2022-03 2| ME

421.12

315.84

210.56

105.28

0.00

-105.28

-210.56

-315.84

-421.12

725.70

544.28

362.85

181.43

0.00

~. —

.00

300.80 601.60 902.40 1,203.2 1,504.00 1,804.80 2,105.60 2,406.40

N

o~

72

NGK22-NATURAL GAS FUTR May22

0.00

-181.43

-362.85

-544.28

-725.70




QSK2-Low Su Gasoil G MAY22

202.71
152.03
101.35
— 50.68
ol
E’ 0.00 T T T J T T T 1
Or 0.00 211.38 422.75 634.13 845.50 1,056.88 1,268.25 1,479.63 1,691.00
<‘IJ -50.68
-101.35
-152.03
-202.71 -
74
XBK2-GASOLINE RBOB FUT May22
109.00
72.66
— 36.33
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.72 1.45 2.17 2.89 3.61 4.34 5.06 5.78
4“ -36.33
-72.66
-109.00
-145.33 -
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3. AlLtE| 2 2P THSEINA U4 F) (EHl: s akel)
CLK2 WTI CRUDE FUTURE May22 44
COK?2 BRENT CRUDE FUTR May22 45
HOK2 NY Harb ULSD Fut May22 11
KR4175S300 2022-03 H&{ME 34
NGK22 NATURAL GAS FUTR May22 58
QSkK2 Low Su Gasoil G MAY22 16
XBK?2 GASOLINE RBOB FUT May22 12
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



