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BOK2-SOYBEAN OIL FUTR May22

937.38

703.03

468.69

234.34

0.00
0.00

18.07

108.44

36.15 54.22 72.29 90.36

126.51 144.58

-234.34

-468.69

-703.03

-937.38 -

7t4

CK2-CORN FUTURE May22

1,603.65

1,202.74

801.82

400.91

0.00
0.00

185.44

927.19

556.31

370.88 1,112.63

741.75

1,298.06 1,483.50

-400.91

-801.82

-1,202.74

-1,603.65 -



-190.51

CTK2-COTTON NO.2 FUTR May22

285.77

190.51

95.26

T T 1

0.00
0.00

31.72 63.43 95.15 126.86 158.58 190.29 222.01 253.72

-95.26

/

/

-285.77

-381.02

72

KCK2-COFFEE 'C' FUTURE May22

444.29

296.20

148.10

T T 1

0.00
0.00

55.01 110.03 165.04 220.05 275.06 330.08 385.09 440.10

-148.10

/

-296.20

/

-444.29

-592.39

72

KR4175540004-2022-04 &M E

~~

1,185.11

.

790.08

395.04

T T 1

0.00

0
-395.04
-790.08

-1,185.11

-1,580.15

.00 303.88 607.75 911.63 1,215.5 1,519.38 1,823.25 2,127.13 2,431.00




KWK2-KC HRW WHEAT FUT May22

579.10

434.33

289.55

144.78

i

T 1

T 000
ol 0.00

T T

267.63 535.25

802.88 ,070.50 1,338.13 1,605.75

1,873.38

2,141.00

-144.78

/

-289.55

/

-434.33

-579.10

712

SBK2-Sugar May22

515.27

343,51

171.76

i

T 1

I 000
ol 0.00

T T

4.73 9.47

14.20 18.93 23.66 28.40

33.13 37.86

-171.76

/

-343.51

/

-515.27

-687.03

72

SK2-SOYBEAN FUTURE May22

1,601.09

1,200.82

800.55

400.27

— 0.00

-400.27

-800.55

-1,200.82

-1,601.09

ol 0.

iy

T 1

T T

00 417.00 834.00

1,251.00 ,668.00 2,085.00 2,502.00

2,919.00 3,336.00




SMK2-SOYBEAN MEAL FUTR May22

729.94 /

486.63 /
— 24331
=
L o000 ; ; ; ; ; ; ‘
ol 0.00 119.25 238.50 357.75 477.00 596.25 715.50 834.75 954.00
'('IJ -243.31 /

-486.63 /

-729.94

-973.25

7t
WK2-WHEAT FUTURE(CBT) May22

959.72 /

719.79 /

479.86 /
— 239.93
ol
=|
I 000 ‘ ‘ ‘ ‘ : : ‘
ol 0.00 265.94 531.88 797.81 ,063.75 1,329.69 1,595.63 1,861.56 2,127.50
(‘lJ -239.93 /

-479.86 /

-719.79

-959.72
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2. BIINHe 2OYTE
KR4101560008-2022-06 A A 1| 200X| =M E
1,255.63
941.72
627.81
— 31391
ol
o 0.00
ol 0.00 89.69 179.38 269.06 358.75 448.44 538.13 627.81 717.50
M 51301
-627.81
-941.72
-1,255.63
7%
A LE| Y &R ZHF(Z|C &AL ZH) LS )
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% -67 -67 -67 -67 -67 -67 -67
-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% 67 67 67 67 67 67 67
8.00% 100 100 100 100 100 100 100
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U7|AHe| &

VGM2-EURO STOXX 50 Jun22

425.75

283.83

— 14192

— 0.00
ol 0.00 951.50 1,903.00 2,854.50 3,806.00 4,757.50 5,709.00 6,660.50 7,612.00

-141.92

-283.83

-425.75

-567.66

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGM2 EURO STOXX 50 Jun22 5
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2. WI|AHe| £ RE
HCH2-HSCEI Futures Mar22
893.56
595.71
—~  297.85
ol
=|
’Lr_ 0.00
ol 0.00 1,842.25  3,684.50  5,526.75 -7,369.00  9,211.25 11,053.50 12,895.75 14,738.00
H -297.85
-595.71
-893.56
-1,191.41

’T_I
£
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2
o

3. MLIE| 28 £FZHFE L0 =)

HCH2 HSCEI Futures Mar22 5
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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 2,580

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,327 1,275 1,215 1,149 1,077 1,001 921
-5.33% 1,155 1,073 987 896 803 707 609
-2.67% 839 734 626 518 409 300 190
0% 344 229 115 0 -115 -229 -344
2.67% -338 -443 -550 -658 -768 -878 -990
5.33% -1,180 -1,262 -1,351 -1,443 -1,539 -1,638 -1,740
8.00% -2,140 -2,196 -2,261 -2,333 -2411 -2,493 -2,580
KR4201543606 2022-04 =360 809

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 392 377 360 340 318 295 271
-5.33% 345 321 295 267 238 209 178
-2.67% 256 223 190 156 121 86 51
0% 111 74 37 0 -37 -74 111
2.67% -93 -129 -165 -201 -238 -274 -311
5.33% -353 -382 -413 -444 -477 -511 -545
8.00% -654 -675 -698 -724 -751 -779 -809
KR4301543570 2022-04 3£357.5 687

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -638 -643 -649 -657 -666 -676 -687
-5.33% -355 -366 -379 -394 -409 -424 -441
-2.67% -112 -131 -151 -171 -191 -211 -232
0% 66 44 22 0 -22 -44 -67
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M Xl A2 0 0| &Q|
NE= E3} ME 0 0|&te
Sl Xl A 10 0 10|2tQ]
A &2t ME 0 2,015 -2,015| %2
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR: el
260105SQPX SG EURO Covered CALL STRATEGY 3
FXW213C2F<KRW/EUR 27-05-22E 21
FXW213C2F< KRW/EUR 22-04-22E 32
FXW213C38:KRW/EUR 27-05-22E 64
FXW213C3A. KRW/EUR 22-04-22E 43
4, TPIMEO| XM I H(VaR : 99%HEIFF,10€7|F) (THR - EH TR
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2| C| ool K200(F A B 8- THIT ZHE E)

MR {ItEd  |ME 0 0 0 S
AT F7t5H =M 0 0 0| &L
A F7t5H ME 538 0 538| &L
=4 2715 |2 358 4,699 4,347 | ZbLY
BH7|AIHO| £ RE
KR4101560008-2022-06 A A 1| 200X| =M E
538.13
403.59
269.06
— 13453
ol
;—r' 0.00 T T T J T T T 1
ol 0.00 89.69 179.38 269.06 358.75 448.44 538.13 627.81 717.50
WM 13453
-269.06
-403.59
-538.13 -
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% -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 =375 136

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 44 43 41 39 37 34 30
-5.33% 41 39 36 32 28 24 19
-2.67% 34 30 25 20 14 8 2

0% 20 14 7 0 -7 -14 -22
2.67% -4 -12 -20 -28 -36 -44 -52
5.33% -41 -49 -57 -66 -74 -82 -91
8.00% -90 -97 -105 -112 -120 -128 -136

KR4201S43770 2022-04 =377.5 73
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 21 20 18 17 15
-5.33% 21 20 18 16 14 12 9
-2.67% 17 15 13 10 7 4 0

0% 11 7 4 0 -4 -8 -12
2.67% -2 -6 -10 -15 -19 -24 -28
5.33% -20 -25 -30 -34 -39 -44 -48
8.00% -46 -50 -55 -59 -64 -68 -73

KR4301543570 2022-04 %357.5 21
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 21 21 21 21
-5.33% 11 11 12 12 13 13 14
-2.67% 3 4 5 5 6 7 7

0% -2 -1 -1 0 1 1 2
2.67% -5 -5 -4 -4 -3 -2 -2
5.33% -7 -7 -6 -6 -5 -5 -4
8.00% -8 -7 -7 -7 -7 -6 -6
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SAY  2022-03-22
2022-03-21

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 25,053 0 25,053
= =% M= 4,257 30,079 -25,822 | &2

2. WI|AHe| & x

3. AL 2| o XA F (X L&A dad) (T HHTt2)
FXW213C1Q KRW/USD 25-03-22E 195
FXW213C2J4USD/KRW 25-03-22E 68
FXW213C2N KRW/USD 25-04-22E 2,212
FXW213C32:USD/KRW 25-03-22E 58
FXW213C33<USD/KRW 25-04-22E 39
FXW213C37:USD/KRW 25-03-22E 49
FXW213C3B: USD/KRW 25-03-22E 78
FXW213C3F2USD/KRW 25-03-22E 49

IEOOBD8RGM75
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20EKRX300 Q0 H A B (FA-TH4 )

KR4101560008-2022-06 A 1| 200X| =

.l

=
1,076.25
807.19
538.13
—  269.06
&l
o 0.00
ol 0.00 89.69 179.38 269.06 358.75 448.44 538.13 627.81 717.50
M 26006
-538.13
-807.19
-1,076.25
7%
3. AlLE| Y o] THE(X[CHE A= H) (THREH TR
KR4101560008 2022-06 R AI200K| =M= 86
7| R KFALO| HE A
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -86 -86 -86 -86 -86 -86 -86
-5.33% -57 -57 -57 -57 -57 -57 -57
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 57 57 57 57 57 57 57
8.00% 86 86 86 86 86 86 86
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AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT FEH |2 0 Q|
Al & He 0 0 032
A FtEH (M= 757 0 757
A LIsdH |2 1,836 0 1,836 2|
A &2t ME 0 1,182 -1,182| & Q)
2. M7|A ™| &l X
VNCJ2-VN30 Index Future Apr22
757.17
567.88
378.58
—~ 189.29
ol
=|
f_r_ 0.00
Or 0.00 369.53 739.05 1,108.58 1,478.10 1,847.63 2,217.15 2,586.68 2,956.20
‘HJ -189.29
-378.58
-567.88
-757.17
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
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U7|AHe| &
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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) 3,198
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
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 15,984 0 15,984
A &2t ME 0 8,216 -8,216| %2
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
15,983.61
11,987.71
7,991.81
— 3,995.90
&l
;'ir_ 0.00
BF 0.00 19.72 39.45 59.17 78.89 98.61 118.34 138.06 157.78
4“ -3,995.90
-7,991.81
-11,987.71
-15,983.61
74

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C2R<KRW/EUR 28-03-22E
MOZz22 ECX EMISSION Dec22
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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)
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CLK2 WTI CRUDE FUTURE May?22 40
CON2 BRENT CRUDE FUTR Jul22 40
HOK?2 NY Harb ULSD Fut May22 14
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NGK22 NATURAL GAS FUTR May22 52
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