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BOK2-SOYBEAN OIL FUTR May22

1,040.99

780.74

520.49

260.25

0.00
0.00

17.23 34.47 51.70 68.93 86.16 103.40 120.63

137.86

-260.25

-520.49

-780.74

-1,040.99 -

71

CK2-CORN FUTURE May22

1,729.13

1,296.85

864.57

432.28

0.00
0.00

163.94 327.88 491.81 655.75 819.69 983.63 1,147.56

1,311.50

-432.28

-864.57

-1,296.85

-1,729.13 -



CTK2-COTTON NO.2 FUTR May22

320.04 /
213.36 /
—~ 106.68
ol
=
g, 0.00 . . . . . . \
Or 0.00 29.66 59.32 88.97 118.63 148.29 177.95 207.60 237.26
'('IJ -106.68 /
-213.36 /
-320.04
-426.72
7tA
KCK2-COFFEE 'C' FUTURE May22
562.65 /
375.10 /
—~ 187.55
ol
=
o o000 ; ; ; ; ; ; ]
Or 0.00 59.66 119.33 178.99 238.65 298.31 357.98 417.64 477.30
'(‘IJ -187.55 /
-375.10 /
-562.65
-750.20
74
KR4175530005-2022-03 &M E
993.71 \\
662.48 \
= 331.24
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 301.13 602.25 903.38 1,204.5 1,505.63 1,806.75 2,107.88 2,409.00
(‘IJ -331.24 \
-662.48 \
-993.71 \
-1,324.95



KWK2-KC HRW WHEAT FUT May22

3,169.00

587.35 /
440.52 /
293.68 /
— 146.84
ol
=
L o000 ; ; ; ; ; ; \
ol 0.00 222.75 445,50 668.25 891.00 1,113.75 1,336.50 1,559.25 1,782.00
(‘lJ -146.84 /
-293.68 /
-440.52
-587.35
o
SBK2-Sugar May22
567.03 //
378.02 /
—~ 189.01
ol
=|
I 000 . . . . i i ]
ol 0.00 4.40 8.80 13.20 17.60 22.00 26.40 30.80 35.20
'(‘IJ -189.01 /
-378.02 /
-567.03
-756.04
)
SK2-SOYBEAN FUTURE May22
1,354.02 /
902.68 /
— 45134
=
— 0.00 ; ; ; ; ; ; \
ol 0.00 396.13 792.25 1,188.38 ,584.50  1,980.63  2,376.75  2,772.88
'('“ -451.34 /
-902.68 /
-1,354.02
-1,805.37



SMK2-SOYBEAN MEAL FUTR May22

1,062.35 /
796.76 /
531.17 /
—  265.59
ol /
=
z 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 110.68 221.35 33M.70 553.38 664.05 774.73 885.40
41 -265.59 /
-531.17 /
-796.76
-1,062.35
74
WK2-WHEAT FUTURE(CBT) May22
979.80 /
734.85 /
489.90 /
. 244.95
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 214.94 429.88 64M.75 1,074.69  1,289.63  1,504.56  1,719.50
(‘IJ -244 .95 /
-489.90 /
-734.85
-979.80
77
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KR4101530001-2022-03 A A I 200X| =M E
2,167.20
1,625.40
1,083.60
— 541.80
=
;"ir, 0.00
6r 0.00 90.30 180.60 270.90 361.20 451.50 541.80 632.10 722.40
<lIJ -541.80
-1,083.60
-1,625.40
-2,167.20
74
3.ALE| Y &R HF (XM HSH) Y02l
KR4101530001 2022-03 [AL200K|$ME 174
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -174 -174 -174 -174 -174 -174 -174
-5.33% -116 -116 -116 -116 -116 -116 -116
-2.67% -58 -58 -58 -58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 116 116 116 116 116 116 116
8.00% 174 174 174 174 174 174 174
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VGH2-EURO STOXX 50 Mar22

475.51

356.63

237.76

—~ 118.88

— 0.00
ol 0.00 990.38 1,980.75 2,971.13 3,961.50 4,951.88 5,942.25 6,932.63 7,923.00

-118.88

-237.76

-356.63

-475.51
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Ao LtolHA B (AT H)
A a3

BH7|AIHO| £ RE
HCH2-HSCEI Futures Mar22
1,106.72
830.04
553.36
— 276.68
=
=
f_r_ 0.00
Or 0.00 1,996.25 3,992.50 5,988.75 7,985.00 9,981.25 11,977.50 13,973.75 15,970.00
4“ -276.68
-553.36
-830.04
-1,106.72
7t
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
HCH2 HSCEI Futures Mar22
4, TP MEO| X|Cf Mo 43 H(VaR : 99%AE|IFF, 102 7|F) (GEREEI)
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Of &= (2)

O ==(1)

T=EX|H(1-2)

M 4,421 0

4,421

68,739

-68,739

U7|AHe| &

A

-12,811.25

-19,216.88

-25,622.50

19

KR4201533706-2022-03 =370

25,622.50

19,216.88

12,811.25

6,405.63

0.00

0.00

92.50

462.50 555.00

185.00 277.50 370.00

647.50

740.00

-6,405.63

717

KR4201533722-2022-03 &372.5

29,613.75

22,210.31

14,806.88

7,403.44

0.00
0.

00

93.13

465.63 558.75

186.25 279.38 372.50

651.88

745.00

-7,403.44

-14,806.88

-22,210.31

-29,613.75
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13,503.13

10,127.34

6,751.56

3,375.78

0.00

-3,375.78

-6,751.56

-10,127.34

-13,503.13 -

0.

KR4301533720-2022-03 3£372.5

00

93.13

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 1,328

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 314 312 308 302 294 283 270
-5.33% 304 294 282 266 248 227 204
-2.67% 258 234 207 177 146 112 77
0% 125 84 43 0 -43 -87 -131
2.67% -152 -199 -246 -294 -341 -388 -436
5.33% -588 -627 -668 -709 -752 -795 -839
8.00% -1,149 -1,172 -1,199 -1,228 -1,259 -1,293 -1,328
KR4201S33722 2022-03 2372.5 1,436

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 301 299 296 290 282 272 260
-5.33% 293 285 273 258 240 219 196
-2.67% 255 232 205 175 142 107 70
0% 133 91 46 0 -47 -95 -144
2.67% -138 -192 -247 -301 -356 -410 -465
5.33% -593 -642 -692 -743 -794 -846 -899
8.00% -1,205 -1,236 -1,272 -1,310 -1,350 -1,392 -1,436
KR4301S33720 2022-03 &£372.5 977

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -974 -974 -974 -974 -975 -975 -977
-5.33% -625 -625 -626 -628 -631 -634 -638
-2.67% -280 -284 -289 -295 -303 -311 -320
0% 38 26 14 0 -14 -29 -44
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OESXH2-C4075-EURO STOXX 50

49.90

87.33 99.80

74.85

62.38

37.43

24.95

12.48

18.75
14.06

0.00

-14.06
-18.75

OESXH2-P4075-EURO STOXX 50

163.40

245.10 285.95 326.80

204.25

122.55

81.70

40.85

61.40
30.70
15.35

46.05

0.00

-30.70
-46.05
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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 542 0 542| &Ly
A 27t5H  |SM 372 4,877 -4,505 | &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A I 200X| =M E
541.80
406.35
270.90
— 135.45
3]
;—r' 0.00 T T T J T T T 1
El' 0.00 90.30 180.60 270.90 361.20 451.50 541.80 632.10 722.40
<‘IJ -135.45
-270.90
-406.35
-541.80 -
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 120

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 9 9 9
-5.33% 10 10 9 9 8 7 6
-2.67% 9 9 8 7 5 3 0
0% 7 5 3 0 -3 -7 -12
2.67% -1 -5 -10 -16 -21 -27 -34
5.33% -24 -31 -38 -46 -53 -61 -69
8.00% -69 -78 -86 -95 -103 -111 -120
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% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 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 -2 -2 -2 -3 -3 -4
8.00% -4 -4 -5 -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 -1 -1 -1 -1
5.33% -3 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -2 -2
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 6 7

0% -1 -1 0 0 0 1 1

2.67% -6 -5 -5 -5 -4 -4 -4
5.33% -9 -8 -8 -8 -7 -7 -7
8.00% -10 -9 -9 -9 -9 -9 -8
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20EKRX300 Q0 H A B (FA-TH4 )

KR4101530001-2022-03 A A L|200X| $ME
1,083.60
722.40
— 361.20
3]
;":_r, 0.00
SI' 0.00 90.30 180.60 270.90 361.20 451.50 541.80 632.10 722.40
<'IJ -361.20
-722.40
-1,083.60
-1,444.80
74
3. A L2l &l X HF (x| &40 A SH) =Ll )
KR4101S30001 2022-03 LA L200K| =M= 116
|_7|c_x|-)\|-o| tﬁEA—i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-5.33% -77 -77 -77 -77 -77 -77 -77
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 77 77 77 77 77 77 77
8.00% 116 116 116 116 116 116 116
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ADIEH ELVN30QH A (FAZ=E
1. A=A

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 801 0 801
A LIsdH |2 1,835 0 1,835 | Q|
A &2t ME 0 1,315 -1,315| 22|
2. M7|A ™| &l X
VNCH2-VN30 Index Future Mar22
601.11
400.74
—~ 200.37
&l
§',i 0.00
BF 0.00 379.25 758.50 1,137.75 1,517.00 1,896.25 2,275.50 2,654.75 3,034.00
4“ -200.37
-400.74
-601.11
-801.48
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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2022-02-28

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) 3,532
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)
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 15,233 0 15,233
A &2t ME 0 8,210 -8,210| %2
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
15,232.70
11,424.53
7,616.35
— 3,808.18
&l
;'ir_ 0.00
BF 0.00 22.04 44.07 66.11 88.14 110.18 132.21 154.25 176.28
4“ -3,808.18
-7,616.35
-11,424.53
-15,232.70
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C2R<KRW/EUR 28-03-22E
MOZz22 ECX EMISSION Dec22
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3. AlLtE|e Aoz

PalEl u B35
Al INES g 0 0%
Sl Xl — 11,760 0 11,760| &2
3x

SEIHEL L ZH) (CHR 2 THR)
SWCSI00000 A1 3HCSI Index 211222 (NH) 14
SWCSI00000 AI3HCSI Index 211222 (7]8) 14
SWCSI00000 A1 3HCSI Index 211222 (O] 2H) 14
SWCSI00000 A1 3HCSI Index 211222 (2| %) 14
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( A8t STAR 50 Index 220113(H 2| X)

SWSTAROOO( A1t STAR 50 Index 220113(NH)
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2. TN &=
KR4101530001-2022-03 A A I 200X| =M E
67.73
45,15
— 22.58
=
ir, 0.00
Or 0.00 90.30 180.60 270.90 361.20 451.50 541.80 632.10 722.40
<lIJ -22.58
-45.15
-67.73
-90.30
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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SAIY  2022-03-02
712 2022-02-28

of| L X| QU= A F 2 A &2 (kA -THY )
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U7|AHe| &
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A

538.72

404.04

269.36

134.68

0.00

-134.68

-269.36

-404.04

-538.72

559.65

419.74

279.82

139.91

0.00

-139.91

-279.82

-419.74

-559.65

CLK2-WTI CRUDE FUTURE May22

22.47 44.95 67.42 89.89 112.36 134.84 157.31

.00 179.78
717
COK2-BRENT CRUDE FUTR May22
.00 23.53 47.06 70.59 94.12 117.65 141.18 164.71 188.24




HOK2-NY Harb ULSD Fut May22

103.64

69.10

34.55

0.00

.00

-34.55

-69.10

-103.64

-138.19
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KR4175530005-2022-03 2| ME

421.58

316.18

210.79

105.39

0.00

-105.39

-210.79

-316.18

-421.58

699.04

524.28

349.52

174.76

0.00

~. —

.00

301.13 602.25 903.38 1,204.5 1,505.63 1,806.75 2,107.88 2,409.00

N

o~

72

NGK22-NATURAL GAS FUTR May22

0.00

-174.76

-349.52

-524.28

-699.04




QSK2-Low Su Gasoil G MAY22

191.18
143.38
95.59
— 4779
ol
E’ 0.00 T T T J T T T 1
ol 0.00 199.38 398.75 598.13 797.50 996.88 1,196.25  1,395.63  1,595.00
M -47.79
-95.59
-143.38
-191.18 -
7t
XBK2-GASOLINE RBOB FUT May22
107.53
71.69
— 3584
ol
Er. 0.00 : : : ‘ : : : J
ol 0.00 0.71 1.43 2.14 2.85 3.56 4.28 4.99 5.70
H -35.84
-71.69
-107.53
-143.37 -
77
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= 34
NGK22 NATURAL GAS FUTR May22 56
QSkK2 Low Su Gasoil G MAY22 15
XBK?2 GASOLINE RBOB FUT May22 11
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



