= 2022-03-17
= 2022-03-16

U7|AHe| &

A

19

BOK2-SOYBEAN OIL FUTR May22

877.42

584.95

292.47

0.00
0.00

18.42 36.84 55.26 73.68 92.10 110.52 128.94

147.36

-292.47

-584.95

-877.42

-1,169.90 -

74

CK2-CORN FUTURE May22

2,099.33

1,574.50

1,049.67

524.83

0.00
0.00

189.50 379.00 568.50 758.00 947.50 1,137.00 1,326.50

1,516.00

-524.83

-1,049.67

-1,574.50

-2,099.33 -



CTK2-COTTON NO.2 FUTR May22

320.06

213.38

106.69

e _

0.00
0.00

29.65 59.30 88.95 118.60 148.25 177.90 207.55 237.20

-106.69

/

-213.38

/

-320.06

-426.75

72

KCK2-COFFEE 'C' FUTURE May22

566.17

377.45

188.72

/ —

0.00
0.00

52.79 105.58 158.36 211.15 263.94 316.73 369.51 422.30

-188.72

/

-377.45

/

-566.17

-754.89

72

KR4175530005-2022-03 &M E

1,607.45

1,205.59

803.73

401.86

~

0.00
0

.00 309.13 618.25 927.38 1,236.5 1,545.63 1,854.75 2,163.88 2,473.00

-401.86

-803.73

-1,205.59

-1,607.45



KWK2-KC HRW WHEAT FUT May22

577.15

384.76

—~ 192.38

T T 1

T 000

289.38 578.75 868.13 ,157.50 1,446.88 1,736.25 2,025.63 2,315.00

A -192.38

/

-384.76

/

-577.15

-769.53

712

SBK2-Sugar May22

856.41

642.31

428.20

—~ 21410

T T 1

I 000
ol 0.00

4.68 9.37 14.05 18.73 23.41 28.10 32.78 37.46

H -214.10

/

-428.20

/

-642.31

-856.41

72

SK2-SOYBEAN FUTURE May22

2,093.19

1,569.90

1,046.60

—~ 52330
L 0.00
A -523.30
-1,046.60
-1,569.90

-2,093.19

T T 1

ol 0.

00

414.69 829.38 1,244.06 ,658.75 2,073.44 2,488.13 2,902.81 3,317.50




SMK2-SOYBEAN MEAL FUTR May22

1,222.78 /
917.09 /
611.39 /
—  305.70
ol /
=
z 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 121.00 242.00 SGM.OO 605.00 726.00 847.00 968.00
41 -305.70 /
-611.39 /
-917.09
-1,222.78
74
WK2-WHEAT FUTURE(CBT) May22
1,327.40 /
995.55 /
663.70 /
— 33185
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 288.56 577.13 SGMMS 1,442.81  1,731.38  2,019.94  2,308.50
| -331.85 /
-663.70 /
-995.55
-1,327.40
77
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TP M EC| XM S H(VaR : 99%LEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



SAY  2022-03-17
2022-03-16

2. MI|A - &=
KR4101560008-2022-06 A A 1| 200X| =M E
934.76
623.18
— 31159
ol
o 0.00
ol 0.00 89.03 178.05 267.08 356.10 445.13 534.15 623.18 712.20
M 5115
-623.18
-934.76
-1,246.35
7%
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101S60008 2022-06 I AL 200K | =M= 100
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -100 -100 -100 -100 -100 -100 -100
-5.33% -66 -66 -66 -66 -66 -66 -66
-2.67% -33 -33 -33 -33 -33 -33 -33
0% 0 0 0 0 0 0 0
2.67% 33 33 33 33 33 33 33
5.33% 66 66 66 66 66 66 66
8.00% 100 100 100 100 100 100 100
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SAY  2022-03-17
712 2022-03-16

o

2. WI|MHEe &

=ES

=

VGM2-EURO STOXX 50 Jun22

545.42

409.06

272.71

—~ 136.35

— 0.00
ol 0.00 913.88 1,827.75 2,741.63 3,655.50 4,569.38 5,483.25 6,397.13 7,311.00

-136.35

-272.71

-409.06

-545.42

74
3. L2 o AU RZHE 2 U4 ) (EFS: 2 atel)
VGM?2 EURO STOXX 50 Jun22

/I\'I
£
1E
1S
o

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



SAY  2022-03-17
712 2022-03-16

o

2. WI|MHEe &

=ES

=

HCH2-HSCEI Futures Mar22

837.72

628.29

418.86

—~ 209.43

— 0.00

ol 0.00 1,525.50 3,051.00 4,576.50 6,102.00 7,627.50

9,153.00 10,678.50  12,204.00

-209.43

-418.86

-628.29

-837.72

3. MLIE| 28 £FZHFE L0 =)

HCH2 HSCEI Futures Mar22

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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SAY  2022-03-17
o

2l 2022-03-16

i

o

=ES

M-l &

4

KR4201543572-2022-04 £357.5

41,470.00

31,102.50

20,735.00

10,367.50

0.00 T
0.00 89.38

178.75 268.13 357.50 446.88 536.25 625.63

715.00

-10,367.50

-20,735.00

-31,102.50

-41,470.00

717

KR4201543606-2022-04 =360

13,500.00

10,125.00

6,750.00

3,375.00

0.00 T
0.00 90.00

180.00 270.00 360.00 450.00 540.00 630.00

720.00

-3,375.00

-6,750.00

-10,125.00

-13,500.00



11,618.75

8,714.06

5,809.38

2,904.69

0.00

-2,904.69

-5,809.38

-8,714.06

-11,618.75 -

0.

KR4301543570-2022-04 %357.5

00

89.38

178.75

268.13

357.50

446.88

536.25

625.63

715.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201543572 2022-04 E357.5 2,484

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,322 1,259 1,189 1,111 1,028 939 847
-5.33% 1,146 1,054 956 854 749 641 531
-2.67% 844 727 608 488 366 244 121
0% 388 259 129 0 -129 -259 -388
2.67% -231 -357 -483 -611 -739 -868 -996
5.33% -1,000 -1,109 -1,222 -1,337 -1,456 -1,576 -1,698
8.00% -1,891 -1,975 -2,067 -2,165 -2,267 -2,374 -2,484
KR4201543606 2022-04 Z360 779

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 394 376 355 332 306 279 251
-5.33% 345 318 288 257 224 190 156
-2.67% 259 223 185 147 109 70 31
0% 125 83 42 0 -42 -84 -125
2.67% -61 -103 -145 -187 -229 -271 -314
5.33% -298 -335 -373 -412 -452 -492 -532
8.00% -576 -606 -638 -671 -706 -742 -779
KR4301543570 2022-04 3575 709

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -646 -652 -661 -671 -682 -695 -709
-5.33% -362 -376 -392 -408 -426 -445 -465
-2.67% -115 -137 -159 -182 -205 -229 -253
0% 78 52 26 0 -26 -52 -78
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OESXH2-C4075-EURO STOXX 50

2.20

0.42

o
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-0.42

OESXH2-P4075-EURO STOXX 50

336.60

504.90 589.05 673.20

420.75

168.30 252.45

84.15

99.30

66.20

33.10

0.00

-33.10

-66.20

-99.30



-132.40 -

3. AlLI2| 2

EEREE L HE L R UL
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

FXW213C3A- KRW/EUR 22-04-22E
OESXH2-C4CEURO STOXX 50

OESXH2-P4C EURO STOXX 50

O| X|C&A0|ASU(VaR : 99% A2 E=FE,10L7|F)

0.03

11

2
o




SAY  2022-03-17
712 2022-03-16
2| C| o} QIK200(F A = 8 -nH 4 xf 7t

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &
A F7t5H ME 534 0 534| &Ly
=4 2715 |2 358 4,699 4,347 | ZbLY
Tt7[AHel £l x
KR4101560008-2022-06 A A 1| 200X| =M E
400.61
267.08
— 13354
ol
E‘r' 0.00 T T T J T T T 1
ol 0.00 89.03 178.05 267.08 356.10 445.13 534.15 623.18 712.20
WM 13354
-267.08
-400.61
-534.15 -
7t
KR4201543754-2022-04 =375
3,000.00
2,250.00
1,500.00
—  750.00
&l
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
<M -750.00
-1,500.00
-2,250.00
-3,000.00



KR4201543770-2022-04 £377.5

1,698.75
1,274.06
849.38
—_ 424.69
&l
?—r— 0.00 T T T T T T T 1
Or 0.00 94.38 188.75 283.13 377.50 471.88 566.25 660.63 755.00
4“ -424.69
-849.38
-1,274.06
-1,698.75
74
KR4301543570-2022-04 3357.5
357.50 -+
268.13
178.75
—_ 89.38
o2
?—r' 0.00 T T T T T T T 1
ol' 0.00 89.38 178.75 268.13 357.50 446.88 536.25 625.63 715.00
<‘IJ -89.38
-178.75
-268.13
-357.50
74
3. AlLI2|E &l HF (X C =40 Hd=H) (THREH TR
KR4101S60008 2022-06 DA I200K| M2 43
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-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% 43 43 43 43 43 43 43
KR4201S43754 2022-04 =375 133

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 48 46 44 41 38 34 30
-5.33% 44 41 37 33 28 23 17
-2.67% 37 32 26 20 13 6 -1

0% 22 15 8 0 -8 -16 -24
2.67% -1 -9 -18 -27 -36 -45 -54
5.33% -34 -44 -53 -62 -72 -81 -90
8.00% -78 -87 -96 -106 -115 -124 -133

KR4201S43770 2022-04 =377.5 72
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 22 21 19 17 15
-5.33% 23 21 19 17 14 11 8
-2.67% 19 16 13 10 7 3 -1

0% 12 8 4 0 -4 -9 -13
2.67% 0 -4 -9 -14 -19 -24 -29
5.33% -17 -22 -27 -33 -38 -43 -49
8.00% -40 -45 -51 -56 -61 -66 -72

KR4301543570 2022-04 %357.5 22
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 21 21 21 22
-5.33% 11 12 12 13 13 14 14
-2.67% 4 4 5 6 6 7 8

0% -2 -2 -1 0 1 2 2
2.67% -6 -6 -5 -4 -3 -3 -2
5.33% -9 -8 -8 -7 -6 -6 -5
8.00% -10 -9 -9 -9 -8 -8 -7
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SAY  2022-03-17
2022-03-16

At 7t |=93H 0 277 -277
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 25,650 0 25,650
= E3} M= 4,325 30,559 -26,234| &2

2. WI|AHe| & x

3. AL 2| o XA F (X L&A dad) (EH = 2ER)
FXW213C1Q KRW/USD 25-03-22E 198
FXW213C2J4USD/KRW 25-03-22E 69
FXW213C2N KRW/USD 25-04-22E 2,247
FXW213C32:USD/KRW 25-03-22E 59
FXW213C33<USD/KRW 25-04-22E 40
FXW213C37:USD/KRW 25-03-22E 49
FXW213C3B: USD/KRW 25-03-22E 79
FXW213C3F2USD/KRW 25-03-22E 49

IEOOBD8RGM75 *SHYER2 QHRELEO 012Z0| U0 BAGHK| S
4. TP &F0| AL S AU (VaR : 9% LE+F,10L7|E) (Thel: = 2h)

884



SAY  2022-03-17
712 2022-03-16
20EKRX300 Q0 H A B (FA-TH4 )

.l

KR4101560008-2022-06 A A II|200X| =M E
801.23
534.15
— 267.08
ol
?"'ir, 0.00
ol 0.00 89.03 178.05 267.08 356.10 445.13 534.15 623.18 712.20
<‘IJ -267.08
-534.15
-801.23
-1,068.30
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101S60008 2022-06 DA L200K| =M= 85
7| RXpAFO| HE AN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -85 -85 -85 -85 -85 -85 -85
-5.33% -57 -57 -57 -57 -57 -57 -57
-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% 57 57 57 57 57 57 57
8.00% 85 85 85 85 85 85 85
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SAY  2022-03-17

712 2022-03-16
AO0LEH EHVN30H A (FAES)
1. Y=

2l 5 (M= 0
illat FEH |2 0 Q|
4l =58 ME 0 0 0|2
=4 2715 |[ME 743 0 743
+A FtEH |2 1,854 0 1,854| & Q|
=4 =2} A= 0 1,736 -1,736| 22
2. MIIA - &=
VNCH2-VN30 Index Future Mar22
742.67
557.00
371.34
— 185.67
ol
Er. 0.00
ol 0.00 366.13 732.25 1,098.38 ~1,46450  1,830.63  2,196.75  2,562.88  2,929.00
H -185.67
-371.34
-557.00
-742.67
7t
3.ALE| Y &R ZHE (X[ CHEMo|ASAH) (THl: 2 T3
2.5504E+11 VN3O0TR Index(EUR) 148
FXW213BCN KRW/EUR 18-03-22E 43
FXW213C1K: KRW/EUR 22-04-22E 16
FXW213C2P: KRW/EUR 20-05-22E 47
FXW213C3G KRW/EUR 24-06-22E 33
VNCH2 VN30 Index Future Mar22 59

4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F)

=
40
s
o
1o






= 2022-03-17
= 2022-03-16

U7|AHe| &

A

o

4

210884211224-1HS Markit Global Carbon Index(TR)

39,975.52

29,981.64

19,987.76

9,993.88

0.00
0.00

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

-9,993.88

-19,987.76

-29,981.64

-39,975.52 -

74

210884220216-IHS Markit Global Carbon Index(TR)

1,137.25

852.94

568.62

284.31

0.00
0.00

0.22 0.45 0.67 0.89 1.11 1.34 1.56

1.78

-284.31

-568.62

-852.94

-1,137.25 -



210884220217-IHS Markit Global Carbon Index(TR)

1,137.25
852.94
568.62
— 28431
ol
E’ 0.00 T T T J T T T 1
ol 0.00 0.22 0.45 0.67 0.89 1.11 1.34 1.56 1.78
A -284.31
-568.62
-852.94
-1,137.25 -
74
210884220307-IHS Markit Global Carbon Index(TR)
853.03
568.69
— 28434
ol
Er. 0.00 : : : ; : : : J
ol 0.00 0.28 0.56 0.83 1.11 1.39 1.67 1.94 2.22
H -284.34
-568.69
-853.03
-1,137.37 -
74
3. AlLIZ| 2 £ AT HF (X A0 AFH) (TH = 2ER)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,184
2.1088E+11 IHS Markit Global Carbon Index(TR) 91
2.1088E+11 IHS Markit Global Carbon Index(TR) 91
2.1088E+11 IHS Markit Global Carbon Index(TR) 91
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl



SAY  2022-03-17
2022-03-16

Mt {715 |ME 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 15,708 0 15,708
A &2t Mz 0 8,298 -8,298| & Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
15,707.80
11,780.85
7,853.90
— 3,926.95
&l
ir_ 0.00
BF 0.00 19.36 38.72 58.07 77.43 96.79 116.15 135.50 154.86
4“ -3,926.95
-7,853.90
-11,780.85
-15,707.80
74

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

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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SAY  2022-03-17
712 2022-03-16
MOFSOLX}O|LIEH L2 CSIZHAE
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))



SAY  2022-03-17
712 2022-03-16

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

3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (TH-EHOFRI)
SWSTAR000( A8t STAR 50 Index 220113(7|2) 25
SWSTAROOO( A1t STAR 50 Index 220113(8|2H) 30
SWSTAR000( A8t STAR 50 Index 220113(H 2| X) 25
SWSTAR000( 25 STAR 50 Index 220113(NH) 25

4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR



SAY  2022-03-17
712 2022-03-16

2. M7|A|-He| &l x
KR4101560008-2022-06 A A II|200X| =M E
801.23
600.92
400.61
— 200.31
ol
?"'ir, 0.00
ol 0.00 89.03 178.05 267.08 356.10 445.13 534.15 623.18 712.20
<‘IJ -200.31
-400.61
-600.92
-801.23
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) CH|.EH TRl
KR4101560008 2022-06 DA I|200X|F=ME 64
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 64 64 64 64 64 04 04
-5.33% 43 43 43 43 43 43 43
-2.67% 21 21 21 21 21 21 21
0% 0 0 0 0 0 0 0
2.67% -21 -21 -21 -21 -21 -21 -21
5.33% -43 -43 -43 -43 -43 -43 -43
8.00% -64 -64 -64 -64 -64 -64 -64




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



U7|AHe| &

A

SAY  2022-03-17
712 2022-03-16

of| L XA SR A B (K H-THYH)
A a3

427.07

284.71

142.36

0.00

-142.36

-284.71

-427.07

-569.43

471.22

353.41

235.61

117.80

0.00

-117.80

-235.61

-353.41

-471.22

19

=

CLK2-WTI CRUDE FUTURE May22

23.70 47.40 71.09 94.79 118.49 142.19 165.88

.00 189.58
717
CON2-BRENT CRUDE FUTR Jul22
.00 23.91 47.82 71.73 95.64 119.55 143.46 167.37 191.28




HOK2-NY Harb ULSD Fut May22

111.54 //
74.36 /
— 3718
ol /
=
L o000 : : : : : : \
ol 0.00 0.74 1.48 2.21/5'95 3.69 4.43 5.16 5.90
'(‘IJ -37.18 /
-74.36 /
-111.54
-148.72
x|
KR4175530005-2022-03 2 M=
324.58 \\
216.39 \
— 108.19
'n"J \
=
g_ 0.00 : ‘ ‘ ‘ ‘ . ,
ol 0.00 309.13 618.25 927.38 1,23N5.63 1,854.75  2,163.88  2,473.00
A 010 \
-216.39 \
-324.58 \
-432.78
74
NGK22-NATURAL GAS FUTR May22
458.48 //
305.65 /
— 152.83
ol /
=
g_ 0.00 ; ; ; ; ; ; \
ol 0.00 1.16 2.31 3.47/:32 5.78 6.93 8.09 9.24
(‘” -152.83 /
-305.65 /
-458.48
-611.30




211.89

158.92

105.95

—~ 5297

T 000

-52.97

-105.95

-158.92

-211.89

3. AlLIE|2E &9

ol 0.00

QSK2-Low Su Gasoil G MAY22

220.19

440.38 660.56 880.75

1,100.94 1,321.13

1,541.31 1,761.50

72

XBK2-GASOLINE RBOB FUT May22

0.00

0.

74 1.49 2.23 2.97 3.71

4.46 5.20 5.94

=2 ="

CLK2
CON2
HOK2

FRUE @2 LY ZY)

WTI CRUDE FUTURE May2?2
BRENT CRUDE FUTR Jul22
NY Harb ULSD Fut May22

KR4175S300 2022-03 He{ME

NGK22
QSK2
XBK2

NATURAL GAS FUTR May22
Low Su Gasoil G MAY22
GASOLINE RBOB FUT May22

o A2 (VaR : 99% A 2| FF 102 7| E)

i
)
iz
2
[0

470



