= 2022-03-10

712 2022-03-08
EHASMED K| H-THEH)
Ak

IR PNETIRLIR: S
BOK2-SOYBEAN OIL FUTR May22
1,232.44
924.33
616.22
—~  308.11
ol
=
’Lr_ 0.00 ‘ ‘ ‘ ; ‘ : : J
ol 0.00 18.56 37.11 55.67 74.22 92.78 111.33 129.89 148.44
H -308.11
-616.22
-924.33
-1,232.44 -
714
CK2-CORN FUTURE May22
2,124.49
1,593.37
1,062.24
— 53112
ol
=
f,r, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 187.69 375.38 563.06 750.75 938.44 1,126.13  1,313.81  1,501.50
<H -531.12
-1,062.24
-1,593.37
-2,124.49 -



CTK2-COTTON NO.2 FUTR May22

490.53

367.90

245.27

122.63

e _

0.00
0.00

29.24 58.47 87.71 116.94 146.18 175.41 204.65 233.88

-122.63

/

-245.27

/

-367.90

-490.53

72

KCK2-COFFEE 'C' FUTURE May22

803.35

602.51

401.67

200.84

/ —

0.00
0.00

56.06 112.13 168.19 224.25 280.31 336.38 392.44 448.50

-200.84

/

-401.67

/

-602.51

-803.35

72

KR4175530005-2022-03 &M E

1,609.92

1,207.44

804.96

402.48

~

1

0.00
0

.00 309.60 619.20 928.80 1,238.4 1,548.00 1,857.60 2,167.20 2,476.80

-402.48

-804.96

-1,207.44

-1,609.92



KWK2-KC HRW WHEAT FUT May22

625.28

416.86

—~ 208.43

T T 1

o o000

312.88 625.75 938.63 ,251.50 1,564.38 1,877.25 2,190.13 2,503.00

A -208.43

/

-416.86

/

-625.28

-833.71

712

SBK2-Sugar May22

680.98

453.99

226.99

T T 1

o o000

T

%r 0.00 4.82 9.64 14.45 19.27 24.09 28.91 33.72 38.54
i

-226.99

/

-453.99

/

-680.98

-907.97

2,094.28

1,570.71

1,047.14

523.57

T 0.00

-523.57

-1,047.14

-1,570.71

-2,094.28

72

SK2-SOYBEAN FUTURE May22

T T 1

T

((?Ir 0.00 414.88 829.75 1,244.63 ,659.50 2,074.38 2,489.25 2,904.13 3,319.00
J




SMK2-SOYBEAN MEAL FUTR May22

1,212.65 /
909.49 /
606.33 /
—_ 303.16
=
z 0.00 ; ; ; ; ; ; ‘
ol 0.00 114.68 229.35 34M.70 573.38 688.05 802.73 917.40
41 -303.16 /
-606.33 /
-909.49
-1,212.65
74
WK2-WHEAT FUTURE(CBT) May22
1,119.06 //
746.04 /
—_— 373.02
=
3__ 0.00 ; ; ; ; ; ; ‘
ol 0.00 323.50 647.00 97M4.00 1,617.50 1,941.00 2,264.50 2,588.00
41 -373.02 /
-746.04 /
-1,119.06
-1,492.08
74
3. AlLE| Y & THE(X[CHE A= H)
*HIFHEE YR ELMEZO| 02 20| U SAISHA| %S
4. TPAYEQ| X|Cf&=Ho 43 M (VaR : 99%MEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



2022-03-10
2022-03-08

TEZ|A| el &=
KR4101530001-2022-03 T A I|200X| M E
1,043.70
782.78
521.85
= 260.93
ol
=]
;r' 0.00 T T T J T T T 1
Or 0.00 86.98 173.95 260.93 347.90 434.88 521.85 608.83 695.80
4‘“ -260.93
-521.85
-782.78
-1,043.70 -
74
KR4101560008-2022-06 T A I|200X| =M E
86.75
65.06
43.38
— 21.69
ol
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘
Or 0.00 86.75 173.50 260.25 347.00 433,75 520.50 607.25 694.00
4“ -21.69
-43.38
-65.06
-86.75 -



3. AlL2| % £o| X E (X Ao AZ ) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 84

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
KR4101S60008 2022-06 [AL200K|+=ME 7

7| =Xk HE
74 -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
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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SAY  2022-03-10
712 2022-03-08

o

2. WI|MHe| &

=S

=

VGH2-EURO STOXX 50 Mar22

515.96

386.97

257.98

—~ 128.99

— 0.00
ol 0.00 879.50 1,759.00 2,638.50 3,518.00 4,397.50 5,277.00 6,156.50 7,036.00

-128.99

-257.98

-386.97

-515.96

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22

!
—_

40
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (2t



SAY  2022-03-10
712 2022-03-08

HCH2-HSCEI Futures Mar22

1,017.49
763.12
508.75
—_ 254.37
ol
=
:Lr- 0.00
ol 0.00 1,842.00 3,684.00 5,526.00 7,368.00 9,210.00 11,052.00 12,894.00 14,736.00
A -254.37
-508.75
-763.12
-1,017.49

’rT_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCH2 HSCEI Futures Mar22

!
—_

FI\'I
£
1E
1S
o

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



SAY  2022-03-10
=  2022-03-08

o

U7IAHe| &

=S

=

KR4201533706-2022-03 =370

25,622.50

19,216.88

12,811.25

—~ 6,405.63

— 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 -6,405.63

-12,811.25

-19,216.88

-25,622.50
717

KR4201533722-2022-03 &372.5

29,613.75

22,210.31

14,806.88

—~ 7,403.44

-]
— 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 -7,403.44

-14,806.88

-22,210.31

-29,613.75



KR4301533720-2022-03 3£372.5

13,503.13
10,127.34
6,751.56
—~ 3,375.78
ol
il 0.00 ; ; ; ! ; ; ; ‘
ol 0.00 93.13 186.25 279.38 372.50 465.63 558.75 651.88 745.00
H -3,375.78
-6,751.56
-10,127.34
-13,503.13 -
7
3. A2 & RRHF (X &AL TAH) Q[:HHTER)
KR4201S33706 2022-03 =370 655
7| Z=Xptel HEd
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 4 4 4 4 4 4 4
-2.67% 4 4 4 4 4 3 2
0% 4 3 2 0 -3 -7 -11
2.67% -10 -18 -27 -38 -51 -64 -79
5.33% -141 -163 -185 -208 -231 -253 -276
8.00% -549 -565 -581 -599 -617 -636 -655
KR4201S33722 2022-03 &372.5 620
7| Z=Xptel HEd
74 -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 2 2
-2.67% 2 2 2 2 2 2 1
0% 2 2 1 0 -2 -5 -9
2.67% -5 -10 -18 -27 -37 -49 -63
5.33% -99 -121 -144 -168 -192 -217 -241
8.00% -477 -500 -523 -547 -571 -595 -620
KR4301S33720 2022-03 &£372.5 1,013
7| Z=Xptel HEE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,013 -1,013 -1,013 -1,013 -1,013 -1,013 -1,013
-5.33% -675 -675 -675 -675 -675 -675 -675
-2.67% -338 -338 -338 -338 -338 -338 -338
0% 0 0 0 0 0 -1 -1




324
596
761

327
604
770

330
613

778

333
622
787

335
630
795

336
638
803

337
646

811

2.67%
5.33%
8.00%

ol
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OESXH2-C4075-EURO STOXX 50

1.40

2.80

2.45

2.10

1.75

1.05

0.70

0.35

0.00

OESXH2-P4075-EURO STOXX 50

558.50

837.75 977.38 1,117.00

698.13

279.25 418.88

139.63

247.41
185.56
123.71

61.85

0.00

-123.71
-185.56



-247.41 -

3. ALIE|2E £ FZHF (X L0 LSH)
260105SQPX SG EURO Covered CALL STRATEGY
FXW213BCF<KRW/EUR 17-03-22E
FXW213C2F< KRW/EUR 27-05-22E
FXW213C2F<KRW/EUR 22-04-22E
FXW213C32< EUR/KRW 17-03-22E
FXW213C37:EUR/KRW 17-03-22E
FXW213C38« KRW/EUR 27-05-22E
OESXH2-C4CEURO STOXX 50
OESXH2-P4C EURO STOXX 50

4. TP EC| &MU ZH(VaR : 99%LEITFE10Y7|F)

0.04
20

FI:I
£
1=
=
rio



SAY  2022-03-10
712 2022-03-08
2| C| o} QIK200(F A = B -mH 4 x| 7t

M {7tsd  |[M= 0 0 0| &LH
AT 27t5dH  |SM 0 0 0| &Ly
A {7tsd  |M= 522 0 522 | &
A FtEH =M 372 4,877 -4,505 | &Ly
TEI|A| ™| & x
KR4101530001-2022-03 T A I|200X| M E
521.85
391.39
260.93
— 130.46
ol
;—r' 0.00 T T T J T T T 1
6I' 0.00 86.98 173.95 260.93 347.90 434.88 521.85 608.83 695.80
4“ -130.46
-260.93
-391.39
-521.85 -
74
KR4201533904-2022-03 =390
4,582.50
3,436.88
2,291.25
— 1,145.63
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 97.50 195.00 292.50 390.00 487.50 585.00 682.50 780.00
< -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| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -42 -42 -42 -42 -42 -42 -42
-5.33% -28 -28 -28 -28 -28 -28 -28
-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% 28 28 28 28 28 28 28
8.00% 42 42 42 42 42 42 42
KR4201533904 2022-03 2390 13

7| =Xl HEH
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 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 -1 -1 -2 -3
8.00% -2 -3 -5 -7 -9 -11 -13
KR4201533920 2022-03 2392.5 1

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 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 -1
KR4301533704 2022-03 3370 7

Z el Bls
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% -4 -4 -4 -4 -4 4 4
8.00% -5 -5 -5 -5 -5 -5 -5
KR4301533720 2022-03 3£372.5 21

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21 21
-5.33% 14 14 14 14 14 14 14
-2.67% 7 7 7 7 7 7 7

0% 0 0 0 0 0 0 0

2.67% -7 -7 -7 -7 -7 -7 -7
5.33% -13 -13 -13 -13 -13 -13 -12
8.00% -17 17 -16 -16 -16 -16 -16

4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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SAY  2022-03-10
2022-03-08

At S s k! 0 0 0
M 8t M= 0 0 08¢
A 7t5d |95 27,476 0 27,476
= E3} ME 2,721 30,591 -27,870/ 82

2. WI|MHEe o7z

3. MLIE|E £ A ZHF (L0 H=H) (EHRI- TH3)
FXW213C1Q KRW/USD 25-03-22E 198
FXW213C2J4 USD/KRW 25-03-22E 69
FXW213C2N KRW/USD 25-04-22E 2,249
FXW213C32:USD/KRW 25-03-22E 59
FXW213C33:USD/KRW 25-04-22E 40
FXW213C37<USD/KRW 25-03-22E 49
IEOOBD8RGM75 25E2 AR EUE 0{HZ0| A0 SAIBHA| Ga

’rT_I
£
£
2
o



SAY  2022-03-10
712 2022-03-08
20EKRX300 0 H A B (FA-TH4 )
1. A=A

KR4101530001-2022-03 A A 1| 200X| =M E
1,043.70
695.80
-— 347.90
2
EE 0.00
Or 0.00 86.98 173.95 260.93 347.90 434.88 521.85 608.83 695.80
<‘IJ -347.90
-695.80
-1,043.70
-1,391.60
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (GE R L))
KR4101S30001 2022-03 ZALI|200X| =M= 112
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -112 -112 -112 -112 -112 -112 -112
-5.33% -75 -75 -75 -75 -75 -75 -75
-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% 75 75 75 75 75 75 75
8.00% 112 112 112 112 112 112 112
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SAY  2022-03-10

712 2022-03-08
ADIEH ELVN30QH A (FAZE
1. A=A

Mt e e B 0
AT 7t5dH &g 0 At Q|
A3 E3} Mz 0 0 S5l
A FtEH  |(ME 834 0 834
A R B Eat 1,835 0 1,835 % Q|
A =Kl ME 0 1,316 -1,316| &2
2. M7|A ™| &l X
VNCH2-VN30 Index Future Mar22
834.22
625.66
417.11
—~ 208.55
3
f_r_ 0.00
Or 0.00 376.05 752.10 1,128.15 1,504.20 1,880.25 2,256.30 2,632.35 3,008.40
<l“ -208.55
-417.11
-625.66
-834.22
74
3. A L2l &l X HF (x| &40 A3 l) (GE R L))
2.5504E+11 VN30TR Index(EUR) 147
FXW213BCN KRW/EUR 18-03-22E 43
FXW213C1K: KRW/EUR 22-04-22E 16
FXW213C2P: KRW/EUR 20-05-22E 46
VNCH?2 VN30 Index Future Mar2?2 67
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THEHTHR)

272



2022-03-10
2022-03-08

U7IAHe| &

<A

-16,151.72

-24,227.59

-32,303.45 -

19

=

210884211224-IHS Markit Global Carbon Index(TR)

32,303.45

24,227.59

16,151.72

8,075.86

0.00
0.00

0.20 0.40 0.60 0.80 1.00 1.20 1.40

1.60

-8,075.86

712

210884220216-IHS Markit Global Carbon Index(TR)

920.02

690.02

460.01

230.01

0.00

0.18 0.36 0.54 0.72 0.90 1.08 1.26

1.44

-230.01

-460.01

-690.02

-920.02 -



210884220217-IHS Markit Global Carbon Index(TR)

920.02

690.02

460.01
— 23001
ol
i, 0.00 ;
ol 0.00 0.18 0.36 0.54 0.72 0.90 1.08 1.26 1.44
A -230.01

-460.01

-690.02

-920.02 -

x|
210884220307-IHS Markit Global Carbon Index(TR)

922.19

691.65

461.10
— 23055
ol
f,r_ 0.00 : : : ; : : : J
ol 0.00 0.23 0.45 0.68 0.90 1.13 1.35 1.58 1.80
A -230.55

-461.10

-691.65

-922.19

7%

3. AlLtE| R 2o RXHE E A Mo 43 GREEE)
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,582
2.1088E+11 IHS Markit Global Carbon Index(TR) 74
2.1088E+11 IHS Markit Global Carbon Index(TR) 74
2.1088E+11 IHS Markit Global Carbon Index(TR) 74

4. TP FO| Z|LHEMO Y ZH(VaR : 9% E|+=FE,1027|F) (T2 HHBHR)



2022-03-10
2022-03-08

Mt e e B 0 0 0
Al E3} ME 0 0 0/&2
A {7tsd  |M= 10,963 0 10,963
A &2t ME 0 8,212 -8,212| &2
2. M7|A| ™| &l
MOZ22-ECX EMISSION Dec22
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