2 2022-03-29
2 2022-03-28

U7|AHe| &
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£
o

A

o

=ES

=

BOK2-SOYBEAN OIL FUTR May22

728.00

485.34

242.67

0.00

0.00 18.69 37.38

56.06

74.75 93.44 112.13

130.81 149.50

-242.67

-485.34

-728.00

-970.67 -

717

CK2-CORN FUTURE May22

1,678.43

1,258.82

839.21

419.61

0.00

0.00 188.50 377.00

565.50

942.50

754.00 1,131.00

1,319.50 1,508.00

-419.61

-839.21

-1,258.82

-1,678.43 -



CTK2-COTTON NO.2 FUTR May22

306.68

204.45

—~ 102.23

T T T 1

T 000

33.98 67.95 101.93 135.90 169.88 203.85 237.83 271.80

A -102.23

/

-204.45

/

-306.68

-408.91

72

KCK2-COFFEE 'C' FUTURE May22

447.46

298.31

—~ 14915

T T T 1

I 000

55.46 110.93 166.39 221.85 277.31 332.78 388.24 443.70

H -149.15

/

-298.31

/

-447.46

-596.61

72

KR4175540004-2022-04 &M E

0.86

—~ 043

T T 1

o 0.00

306.88 613.75 920.63 1,227.5 1,534.38 1,841.25 2,148.13 2,455.00

H o4s

-0.86

-1.29

-1.72



602.46
451.85
301.23

—~ 150.62

A -150.62
-301.23
-451.85

-602.46

KWK2-KC HRW WHEAT FUT May22

T T 1

0.00

277.69 555.38 833.06 ,110.75 1,388.44 1,666.13 1,943.81 2,221.50

/

/

712

SBK2-Sugar May22

534.47

356.31

178.16

T T 1

0.00

T

0.00 4.90 9.81 14.71 19.61 24,51 29.42 34.32 39.22

-178.16

/

-356.31

/

-534.47

-712.62

1,232.43

821.62

410.81

0.00

-410.81

-821.62

-1,232.43

-1,643.24

72

SK2-SOYBEAN FUTURE May22

T T 1

T

0.00 427.56 855.13 1,282.69 ,710.25 2,137.81 2,565.38 2,992.94 3,420.50




SMK2-SOYBEAN MEAL FUTR May22

996.49

747.37

498.25

—~ 24912

/

T 000

2|r 0.00 121.98 243.95 365.93 487.90 609.88 731.85 853.83 975.80
i

-249.12 /

-498.25 /

-747.37

-996.49

712
WK2-WHEAT FUTURE(CBT) May22

747.97 //

498.65 /
—~ 249.32
ol /
=|
L o000 ; ; ; ; ; ; ‘
ol 0.00 275.56 551.13 SZMZ.ZS 1,377.81 1,653.38 1,928.94 2,204.50
(‘IJ -249.32 /

-498.65 /

-747.97

-997.30

74
3.AUE|E £ XHF (X &Y TH)
*HYHEE HFXELMEZO| 0]2H 20| U SAISHA| %S

=AU (VaR : 99%ME|E=F 10U 7|E)

|EAHE0 02{Z0] A0 SAISHA| &5

els

n
re

[
rr
40 0.
D.I_

>



2022-03-29
2022-03-28

2. TN &=
KR4101560008-2022-06 A A II|200X| =M E
1,087.35
724.90
— 362.45
=
;"ir, 0.00
6|' 0.00 90.61 181.23 271.84 362.45 453.06 543.68 634.29 724.90
<lIJ -362.45
-724.90
-1,087.35
-1,449.80
74
3.ALE| Y &R HF (XM HSH) Y02l
KR4101S60008 2022-06 [AL|200K|$ME 116
7| Z=ApLo| HE M
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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VGM2-EURO STOXX 50 Jun22

564.72

423.54

282.36

— 14118

— 0.00
ol 0.00 946.50 1,893.00 2,839.50 3,786.00 4,732.50 5,679.00 6,625.50 7,572.00

-141.18

-282.36

-423.54

-564.72

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGM2 EURO STOXX 50 Jun22 5

!
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£
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Ao LtolHA B (AT H)
A a3

TI|A| ™| & x
HCH2-HSCEI Futures Mar22
1,173.39
880.04
586.69
— 293.35
=
=
f_r_ 0.00
Or 0.00 1,816.50 3,633.00 5,449.50 7,266.00 9,082.50 10,899.00 12,715.50 14,532.00
4“ -293.35
-586.69
-880.04
-1,173.39
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)

Q..
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o

2l 2022-03-28

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



11,440.00

8,580.00

5,720.00

2,860.00

0.00

-2,860.00

-5,720.00

-8,580.00

-11,440.00 -

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 2,753

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1313 1,278 1,236 1,189 1,138 1,082 1,022
-5.33% 1,161 1,097 1,028 957 883 807 730
-2.67% 831 744 656 568 480 391 302
0% 268 179 90 0 -90 -180 -271
2.67% -520 -591 -665 -742 -821 -902 -984
5.33% -1,476 -1,520 -1,571 -1,627 -1,687 -1,752 -1,820
8.00% -2,529 -2,551 -2,580 -2,615 -2,656 -2,702 -2,753
KR4201543606 2022-04 Z360 862

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 380 370 359 345 330 314 296
-5.33% 341 322 302 281 258 235 211
-2.67% 251 224 196 169 141 113 84
0% 89 59 30 0 -30 -59 -89
2.67% -148 -173 -199 -226 -253 -280 -308
5.33% -445 -462 -480 -500 -522 -545 -568
8.00% -779 -788 -799 -812 -827 -844 -862
KR4301543570 2022-04 3575 675

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -652 -654 -657 -660 -664 -669 -675
-5.33% -357 -365 -373 -382 -392 -403 -414
-2.67% -110 -125 -139 -154 -169 -185 -200
0% 46 31 15 0 -16 -31 -47
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FEHHEZR(FA=E-1H4Y)
1. A= H

2. WI|MHEe &

-1.89

iche A
A f7t5H  |2¥ 0 0|2te
tllgt FtEH =M 0 0|ZtLY
Al & He 0 0 032
A S7t5dH &g 10 0 10| 2]
A = =20 75 -75| &Ly
A &2t ME 0 2,018 -2,018| %2
o] B
OESXJ2-C3900-EURO STOXX 50
26.41
19.80
13.20
6.60
0.00 T T T ; T T T )
0.00 18.88 37.75 56.63 75.50 94.38 113.25 132.13 151.00
-6.60
-13.20
-19.80
-26.41
7t
OESXJ2-C3925-EURO STOXX 50
2.52
1.89
1.26
0.63
0.00 T T T T T T T 1
0.00 15.60 31.20 46.80 62.40 78.00 93.60 109.20 124.80
-0.63
-1.26




-2.52 ‘
717

OESXJ2-P3900-EURO STOXX 50

30.97
20.65
— 10.32
ol
Er’ 0-00 T T T Y T T T 1
ol 0.00 28.43 56.85 85.28 113.70 142.13 170.55 198.98 227.40
l(“ -10.32
-20.65
-30.97
-41.30 -
72
OESXJ2-P3925-EURO STOXX 50
5.07
3.80
2.53
— 1.27
ol
?.r- 0.00 T T T ? T T T )
ol 0.00 31.40 62.80 94.20 125.60 157.00 188.40 219.80 251.20
4“ -1.27
-2.53
-3.80
-5.07 -
72
3. AILIZ|Q Y 2O REHE (A& A0 A I) (EFS; ot 2)
260105SQPX SG EURO Covered CALL STRATEGY 2
FXW213C2F<KRW/EUR 27-05-22E 22
FXW?213C2F<KRW/EUR 22-04-22E 32
FXW213C38:KRW/EUR 27-05-22E 65
FXW?213C3A: KRW/EUR 22-04-22E 43
OESXJ2-C39(EURO STOXX 50 2
OESXJ2-C39; EURO STOXX 50 0.2
OESXJ2-P39(EURO STOXX 50 3
OESXJ2-P39: EURO STOXX 50 0.41
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SAY  2022-03-29
712 2022-03-28
2| C| o} QIK200(F A = 8 -nH 4 xf 7t

MR {ItEd  |ME 0 0 0 S
M {715d |24 0 0 o1&
A f75d  |ME 544 0 544 | ZrLY
A *t5H |24 358 4,699 -4,341| =LY
TE7[A| "l &l x
KR4101560008-2022-06 A A II|200X| =M E
543.68
407.76
271.84
— 135.92
3]
E‘r' 0.00 T T T J T T T 1
El' 0.00 90.61 181.23 271.84 362.45 453.06 543.68 634.29 724.90
<lIJ -135.92
-271.84
-407.76
-543.68 -
74
KR4201543754-2022-04 =375
3,000.00
2,250.00
1,500.00
—_— 750.00
3]
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
4“ -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% -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
KR4201S43754 2022-04 =375 141

7|Z=Rtel BiE g




7+ -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 36 36 35 34 32 31 29
-5.33% 35 33 31 29 26 23 20
-2.67% 29 26 23 19 14 10 5

0% 16 11 6 0 -6 11 -17
2.67% -10 17 -23 -30 -36 -43 -49
5.33% -52 -58 -65 71 77 -84 -90
8.00% -108 -113 -118 -124 -129 -135 141

KR4201543770 2022-04 E377.5 75
7| Z=RHLkof H

7+ -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 17 17 16 16 15 14
-5.33% 17 16 15 14 13 11 10
-2.67% 15 13 11 9 7 5 2

0% 8 6 3 0 -3 6 -9
2.67% -4 -8 11 -15 -19 -22 -26
5.33% -25 -29 -33 -37 -40 -44 -48
8.00% -55 -58 61 -65 -68 71 75

KR4301543570 2022-04 £357.5 21
7| Z=RHAkof H

7+ -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 21 21 21 21 21
-5.33% 11 11 12 12 12 13 13
-2.67% 3 4 4 5 5 6 6

0% -1 -1 0 0 0 1 1
2.67% -3 -3 -3 -3 -2 -2 -1
5.33% -4 -4 -4 -4 -3 -3 -3
8.00% -4 -4 -4 -4 -4 4 4
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SAY  2022-03-29
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20EKRX300 Q0 H A B (FA-TH4 )

.l

KR4101560008-2022-06 A A LI|200X| $=ME
1,177.96
883.47
588.98
— 294.49
3]
;":_r, 0.00
SI' 0.00 90.61 181.23 271.84 362.45 453.06 543.68 634.29 724.90
«J -294.49
-588.98
-883.47
-1,177.96
74
A LE| Y &R ZHF(Z|C &AL ZH) :HHOER)
KR4101S60008 2022-06 DA L200K| =M= 94
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -94 -94 -94 -94 -94 -94 -94
-5.33% -63 -63 -63 -63 -63 -63 -63
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 63 63 63 63 63 63 63
8.00% 94 94 94 94 94 94 94
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SAIY  2022-03-29

712 2022-03-28
AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT FEH |2 0 Q|
Al & He 0 0 032
A FtEH (M= 789 0 789
A LIsdH |2 1,839 0 1,839 | % Q|
A &2t ME 0 1,184 -1,184| % Q)
2. M7|A ™| &l X
VNCJ2-VN30 Index Future Apr22
789.43
592.07
394.71
—~ 197.36
ol
=|
f_r_ 0.00
Or 0.00 373.50 747.00 1,120.50 1,494.00 1,867.50 2,241.00 2,614.50 2,988.00
4“ -197.36
-394.71
-592.07
-789.43
7t
3. AlLI2|E £l X HF (X C=4 0= H)

2.5504E+11 VN30TR Index(EUR)
FXW213C1K:« KRW/EUR 22-04-22E
FXW213C2P: KRW/EUR 20-05-22E
FXW213C3G KRW/EUR 24-06-22E
VNCJ2 VN30 Index Future Apr22

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

210884220325-IHS Markit Global Carbon Index(TR)

2,308.45

1,731.34

1,154.23

—_ 577.11

o_ 0.00 : : : ; . . .
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

-577.11

-1,154.23

-1,731.34

-2,308.45 -
717

210884220326-IHS Markit Global Carbon Index(TR)

40,276.59

30,207.45

20,138.30

—~ 10,069.15

— 0.00 T T T d T T T
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80

A

2.06

-10,069.15

-20,138.30

-30,207.45

-40,276.59 -



210884220327-IHS Markit Global Carbon Index(TR)

865.97
577.31
— 28866
&l
Er’ 0.00 J T T 1
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
H -288.66
-577.31
-865.97
-1,154.63 -
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) 185
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,220
2.1088E+11 IHS Markit Global Carbon Index(TR) 92
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 15,929 0 15,929
A =l A= 0 7,505 -7,505 | &2
2. MI|A - &=
MOZ22-ECX EMISSION Dec22
11,946.44
7,964.29
—  3,982.15
&l
1) 0.00
ol 0.00 19.65 39.30 58.95 78.60 98.25 117.90 137.55 157.20
H -3,982.15
-7,964.29
-11,946.44
-15,928.58
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C3V-KRW/EUR 25-04-22E
MOZz22 ECX EMISSION Dec22
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SAY  2022-03-29
712 2022-03-28

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
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712 2022-03-28

Of| #{E| 2 ot U HhAt 2 = B K4k

M LIIEH |ME 0 0 o1&
M f715d  |2a¢ 0 0 0/&e
A e = A 0 558 -558 | &Ly
A f715d  |a¢ 0 0 0/&e
TE7[A| "l &l x
KR4101560008-2022-06 A A II|200X| =M E
453.06 -~
339.80
226.53
— 113.27
3]
;—r' 0.00 T T T T T T T 1
3r 0.00 90.61 181.23 271.84 362.45 453.06 543.68 634.29 724.90
<‘IJ -113.27
-226.53
-339.80
-453.06
74
KR4116540008-2022-04 TCH X7 H M Z
104.70
78.53
52.35
—_— 26.18
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 87,250.00 174,500.00 261,750.00 349,000.00
4“ -26.18
-52.35
-78.53
-104.70



3. ALIE| 8 £ FZHSEIHE L E=H)

KRS0003014 SWAP_SPDR S&P O&G EXP_0322
KRS0003014 SWAP_APPLE INC_0322
KRS0003014 SWAP_NVIDIA CORP_0322
KRS0003014 SWAP_TESLA INC_0322
KRS0003014 SWAP_CRWDSTRK HLD INC_0322
KR4101S600 2022-06 ZAI|200X| =M S
KR41165400 2022-04 HCHA7HE M =
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549.11

411.83

274.55

137.28

0.00

-137.28

-274.55

-411.83

-549.11

559.51

419.63

279.76

139.88

0.00

-139.88

-279.76

-419.63

-559.51

CLK2-WTI CRUDE FUTURE May22

28.48 56.95 85.43 113.90 142.38 170.85 199.33

.00 227.80
717
CON2-BRENT CRUDE FUTR Jul22
.00 28.40 56.79 85.19 113.58 141.98 170.37 198.77 227.16




-142.60

HOK2-NY Harb ULSD Fut May22

190.14

142.60

95.07

47.53

0.00

0.00 0.94 1.88 2.81 3.75 4.69 5.63 6.56 7.50

-47.53

-95.07

-190.14

712

KR4175540004-2022-04 2 M &

0.55

0.41

0.28

0.14

~ _

0.00

0.00 306.88 613.75 920.63 1,227.5 1,534.38 1,841.25 2,148.13 2,455.00

-0.14

o~

-0.28

-0.41

.

-0.55

744.90

558.68

372.45

186.23

0.00

-186.23

-372.45

-558.68

-744.90

72

NGK22-NATURAL GAS FUTR May22




QSK2-Low Su Gasoil G MAY22

202.60
135.07
— 67.53
2
E’ 0.00 T T T J T T T 1
Or 0.00 279.69 559.38 839.06 1,118.75 1,398.44 1,678.13 1,957.81 2,237.50
<‘IJ -67.53
-135.07
-202.60
-270.14 -
74
XBK2-GASOLINE RBOB FUT May22
130.34
86.89
— 43.45
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 0.86 1.72 2.58 3.44 4.30 5.16 6.02 6.88
4“ -43.45
-86.89
-130.34
-173.79 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLK2 WTI CRUDE FUTURE May22 44
CON?2 BRENT CRUDE FUTR Jul22 45
HOK?2 NY Harb ULSD Fut May22 15
KR41755400 2022-04 HHME 0.04
NGK2?2 NATURAL GAS FUTR May22 60
QSK?2 Low Su Gasoil G MAY22 22
XBK?2 GASOLINE RBOB FUT May22 14
4, DIPYAEO| XCf&=Ao M (VaR : 99% A E|FF, 102 7|F) (THEHTHR)



