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BOK2-SOYBEAN OIL FUTR May22

0.00

0.00

0.00

0.00

0.00

18.58 37.15 55.73 74.30 92.88 111.45 130.03

148.60

0.00

0.00

0.00

0.00 -

717

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

18.23 36.46 54.68 7291 91.14 109.37 127.59

145.82

0.00

0.00

0.00

0.00 -



CK2-CORN FUTURE May22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 191.13

T T

382.25

573.38 764.50 955.63

T

1,146.75

T 1

1,337.88 1,529.00

/

0.00

/

0.00

0.00

0.00

72

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

/

.00 189.69

T T

379.38

569.06 758.75 948.44

T

1,138.13

T 1

1,327.81 1,517.50

0.00

/

0.00

/

0.00

0.00

72

CTK2-COTTON NO.2 FUTR May22

0.00

0.00

0.00

0.00

/

0.00

T T

00 33.82 67.65

101.47 135.29 169.11

T

202.94

T 1

236.76 270.58

0.00

0.00

0.00

0.00



0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

CTN2-COTTON NO.2 FUTR Jul22

/

00 33.36 66.73 10(V133:.45 166.81 200.18 233.54 266.90
72
KCK2-COFFEE 'C' FUTURE May22
.00

59.15 118.30 177.45 236.60 295.75 354.90 414.05 473.20

/

/

72

KR4175540004-2022-04 &M E

o~

.00

309.08 618.15 927.23 1,236.3 1,545.38 1,854.45 2,163.53 2,472.60




KWK2-KC HRW WHEAT FUT May22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 285.38

T T

570.75

856.13 1,141.50 1,426.88

T

1,712.25

T 1

1,997.63 2,283.00

/

0.00

/

0.00

0.00

0.00

72

SBK2-Sugar May22

0.00

0.00

0.00

0.00

/

.00 5.08

T T

10.16

15.23 20.31 25.39

T

30.47

T 1

35.54 40.62

0.00

/

0.00

/

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

0.00

T T

00 5.05 10.10

15.15 20.20 25.25

T

30.30

T 1

35.35 40.40

0.00

0.00

0.00

0.00



SK2-SOYBEAN FUTURE May22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 413.81

T T

827.63

1,241.44 1,655.25 2,069.06

T

2,482.88

T 1

2,896.69 3,310.50

/

0.00

/

0.00

0.00

0.00

72

SMK2-SOYBEAN MEAL FUTR May22

0.00

0.00

0.00

0.00

/

.00 114.78

T T

229.55

344.33 459.10 573.88

T

688.65

T 1

803.43 918.20

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

T T

00 113.55 227.10

340.65 454.20 567.75

T

681.30

T 1

794.85 908.40

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 410.19

T T

820.38

1,230.56 1,640.75 2,050.94

T

2,461.13

T 1

2,871.31 3,281.50

/

0.00

/

0.00

0.00

0.00

72

WK2-WHEAT FUTURE(CBT) May22

0.00

0.00

0.00

0.00

/

.00 270.31

T T

540.63

810.94 1,081.25 1,351.56

T

1,621.88

T 1

1,892.19 2,162.50

0.00

/

0.00

/

0.00

0.00

72

WN2-WHEAT FUTURE(CBT) Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 272.25

T T

544.50

816.75 1,089.00 1,361.25

T

1,633.50

T 1

1,905.75 2,178.00

0.00

0.00

0.00

0.00
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2022-04-12

2. MI|A - &=
KR4101560008-2022-06 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 88.16 176.33 264.49 352.65 440.81 528.98 617.14 705.30
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101S60008 2022-06 I AL 200K | =M= 127
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -127 -127 -127 -127 -127 -127 -127
-5.33% -85 -85 -85 -85 -85 -85 -85
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 85 85 85 85 85 85 85
8.00% 127 127 127 127 127 127 127
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2. BH7[A|

HCJ2-HSCEI Futures Apr22

0.00

3,590.50 5,385.75 7,181.00 8,976.25 10,771.50  12,566.75  14,362.00

1,795.25

onl

HSCEI Futures Apr22

HCJ2
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U7|AHe| &

A

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

SAY  2022-04-13
712 2022-04-12

HHEER (FAEE-THY)
A a3

L=
KR4201543572-2022-04 £357.5
.00 89.38 178.75 268.13 357.50 446.88 536.25 625.63 715.00
74
KR4201543606-2022-04 2360
.00 90.00 180.00 270.00 360.00 450.00 540.00 630.00 720.00




0.00

KR4301543570-2022-04 %357.5

0.00

0.00

0.00

0.00

0.00

.00

89.38

178.75

268.13

357.50

446.88

536.25

625.63

0.00

0.00

0.00 -

715.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201543572 2022-04 E357.5 2,535

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 139 139 139 139 139 139 139
-5.33% 139 139 139 139 138 138 137
-2.67% 138 136 133 129 123 115 107
0% 68 47 24 0 -25 -50 -76
2.67% -448 -472 -498 -524 -551 -578 -606
5.33% -1,443 -1,447 -1,451 -1,458 -1,466 -1,476 -1,488
8.00% -2,530 -2,530 -2,530 -2,531 -2,532 -2,533 -2,535
KR4201543606 2022-04 Z360 747

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 26 26 26 26 26
-5.33% 26 26 26 26 26 26 25
-2.67% 26 25 25 24 23 22 20
0% 16 11 6 0 -6 -13 -20
2.67% -100 -109 -119 -129 -138 -148 -158
5.33% -394 -396 -399 -403 -407 -412 -417
8.00% -743 -743 -744 -744 -745 -745 -747
KR4301543570 2022-04 3£357.5 891

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -891 -891 -891 -891 -891 -891 -891
-5.33% -590 -590 -590 -590 -590 -590 -590
-2.67% -289 -289 -289 -289 -289 -290 -290
0% 7 5 3 0 -3 -6 -10




2.67% 170 167 163 160 156 152 148
5.33% 177 177 177 177 177 176 176
8.00% 177 177 177 177 177 177 177
4. IPHAEO| XL &M H4FH(VaR : 99%ME|FF,10¥7|F) (EIREL L))
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OESXJ2-C3900-EURO STOXX 50

19.20

o

L ®
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OESXJ2-C3925-EURO STOXX 50

4.90

9.80

8.58

7.35

6.13

3.68

2.45

1.23

0.00



0.00

71

OESXJ2-P3900-EURO STOXX 50

0.00
0.00
0.00
— 0.00
ol
Er’ 0-00 T T T Y T T T 1
ol 0.00 19.68 39.35 59.03 78.70 98.38 118.05 137.73 157.40
l(“ 0.00
0.00
0.00
0.00 -
72
OESXJ2-P3925-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
?.r- 0.00 T T T ? T T T )
ol 0.00 24.75 49.50 74.25 99.00 123.75 148.50 173.25 198.00
4“ 0.00
0.00
0.00
0.00 -
72
3. AILIZ|Q Y 2O REHE (A& A0 A I) (EFSI: Tt
260105SQPX SG EURO Covered CALL STRATEGY 10
FXW213C2F<KRW/EUR 27-05-22E 21
FXW?213C2F<KRW/EUR 22-04-22E 32
FXW213C38:KRW/EUR 27-05-22E 64
FXW?213C3A: KRW/EUR 22-04-22E 43
OESXJ2-C39(EURO STOXX 50 0.27
OESXJ2-C39; EURO STOXX 50 0.02
OESXJ2-P39(EURO STOXX 50 2
OESXJ2-P39: EURO STOXX 50 0.32
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SAY  2022-04-13
712 2022-04-12

2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &L
A F7t5H ME 441 0 441 LY
=4 2715 |2 358 4,699 4,347 | ZbLY
BH7|AIHO| £ RE
KR4101560008-2022-06 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
ar
— 0.00 T T T 1 T T T 1
ol 0.00 88.16 176.33 264.49 352.65 440.81 528.98 617.14 705.30
W 600
0.00
0.00
0.00 -
7t
KR4201543754-2022-04 =375
0.00
0.00
0.00
— 0.00
&l
500
ol 0.00 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
M 0.00
0.00
0.00
0.00




KR4201543770-2022-04 £377.5

0.00
0.00
0.00
— 0.00
&l
?L 0.00 T T T T T T T 1
?l: 0.00 94.38 188.75 283.13 377.50 471.88 566.25 660.63 755.00
0.00
0.00
0.00
0.00
7t4
KR4301543570-2022-04 3357.5
0.00 -
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T T T T T 1
?II; 0.00 89.38 178.75 268.13 357.50 446.88 536.25 625.63 715.00
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
KR4101S60008 2022-06 DA I200K| M2 35
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -35 -35 -35 -35 -35 -35 -35
-5.33% -23 -23 -23 -23 -23 -23 -23
-2.67% -12 -12 -12 -12 -12 -12 -12
0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 23 23 23 23 23 23 23
8.00% 35 35 35 35 35 35 35
KR4201S43754 2022-04 =375 60

7|Z=Rtel BiE g




7t4 -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 -1 -1 -2 -3 -4
5.33% -8 -10 -12 -14 -16 -18 -20
8.00% -49 -51 -52 -54 -56 -58 -60

KR4201S43770 2022-04 =377.5 26
7| =Rt HE S

7t4 -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 -1 -1 -1
5.33% -2 -3 -4 -5 -6 -7 -8
8.00% -19 -20 -22 -23 -24 -25 -26

KR4301S43570 2022-04 %357.5 28
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 28 28 28 28 28 28 28
-5.33% 18 18 18 18 18 18 18
-2.67% 9 9 9 9 9 9 9

0% 0 0 0 0 0 0 0
2.67% -5 -5 -5 -5 -5 -5 -5
5.33% -6 -6 -6 -6 -6 -6 -5
8.00% -6 -6 -6 -6 -6 -6 -6

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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SAY  2022-04-13
2022-04-12

~E wtsd  |FeSH 0 552 -552
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 25,152 0 25,152
= =% M= 3,214 28,099 -24,885 | & 2

2. WI|MHEe &

19

F=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213C2N KRW/USD 25-04-22E
FXW213C33<USD/KRW 25-04-22E
FXW213C3P< USD/KRW 25-04-22E
FXW213C4B< USD/KRW 25-04-22E

IEOOBD8RGM75 * Y B2 QUX|EASZ0 0{2H420| A0 SAIBIK| %S
4, THHAZO| XL =M H4ZH(VaR : 99%HE|FF,1027|F) [(EIREL L))
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SAY  2022-04-13
712 2022-04-12
A OFEKRX300Q1 Sl A B (3= A

KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
ol
;"ir, 0.00
3'; 0.00 88.16 176.33 264.49 352.65 440.81 528.98 617.14 705.30
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (THEHDERI)
KR4101S60008 2022-06 DA L200K| =M= 99
|_7IC_X|-A|-O| I:I:IE)H
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -99 -99 -99 -99 -99 -99 -99
-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% 99 99 99 99 99 99 99
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SAY  2022-04-13

712 2022-04-12
AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT FEH |2 0 At Q|
Al & He 0 0 032
A FtEH (M= 838 0 838
A LIsdH |2 1,837 0 1,837 | & Q|
A &2t ME 0 1,182 -1,182| & Q)
2. M7|A ™| &l X
VNCJ2-VN30 Index Future Apr22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 380.98 761.95 1,142.93 1,523.90 1,904.88 2,285.85 2,666.83 3,047.80
4“ 0.00
0.00
0.00
0.00
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)

i
)
iz
2
[0

271
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=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

0.00

0.00

0.00

0.00 -

71

210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
&l
Er’ 0.00 T T T J T T T 1
ol 0.00 0.27 0.53 0.80 1.06 1.33 1.59 1.86 2.12
H 0.00
0.00
0.00
0.00 -
x|
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS Markit Global Carbon Index(TR) 190
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,318
2.1088E+11 IHS Markit Global Carbon Index(TR) 95
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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) 43
SWSTAROOO( A1t STAR 50 Index 220113(8|2H) 51
SWSTAR000( A8t STAR 50 Index 220113(H 2| X) 43
SWSTAR000( 25 STAR 50 Index 220113(NH) 43

4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) G Rl E))



SAY  2022-04-13
712 2022-04-12

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

Mt F75H (M= 0 0 0| &
AT 7t5dH &g 0 0 0|&te
A e = A 0 1,574 -1,574| =LY
A S7t5dH &g 0 0 0|2te
TE7|A|He| &=
KR4101560008-2022-06 A A II|200X| =M E
0.00 -
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E‘r' 0.00 T T T T T T T 1
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KR4116540008-2022-04 TCH X7 H M Z
0.18
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=
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0.05

KR41ERS40006-2022-04 DLO|U M7 EHME

0.03

0.02

0.00

61,300.00

122,600.00

0.00 30,650.00 91,950.00

-0.02

-0.03

-0.05

-0.06

74

2 &P ZHF (X|CH=H0ASAH) (THEHTER)
KR4101S600 2022-06 ZAI|200X| =M 2 106
KR4116S400 2022-04 SACHAIZ I E M E 9
KR41ERS400 2022-04 DLO|HMINHM & 12
KRS0003014 SWAP_SPDR S&P O&G EXP_0322 2
KRS0003014 SWAP_NVIDIA CORP_0322 2
KRS0003014 SWAP_CRWDSTRK HLD INC_0322 0.31
KRS0003041. SWAP_MICRON TECH CORP_0331 2
KRS0003070 SWAP_PRSH ST FTRS ETF_0407 0.07
KRS0003070 SWAP_CRWDSTRK HLD INC_0407 0.09
KRS0003086. SWAP_PRSH ST FTRS ETF_0412 0.17
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A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -34 -34 -34 -34 -34 -34 -34
-5.33% -23 -23 -23 -23 -23 -23 -23
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 23 23 23 23 23 23 23
8.00% 34 34 34 34 34 34 34
KR4150550006 2022-05 SKSIO| AT HM =2 36

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -36 -36 -36 -36 -36 -36 -36
-5.33% -24 24 -24 -24 -24 -24 -24
-2.67% -12 -12 -12 -12 -12 -12 -12
0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 24 24 24 24 24 24 24
8.00% 36 36 36 36 36 36 36
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

5

I



e 2022-04-13
Q 2022-04-12

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

U7|AHe| &

A

19

=

CLK2-WTI CRUDE FUTURE May22
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HOK2-NY Harb ULSD Fut May22

.00 0.82 1.64 2.45 3.27 4.09 4.91 5.72 6.54
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NGK22-NATURAL GAS FUTR May22

.00 1.66 3.32 4.98 6.64 8.30 9.96 11.62 13.28




QSK2-Low Su Gasoil G MAY22
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3. A|LI2| ¥ &0l XH = (X|CHj & Al o) AF2 M) (TH:EH TERl)
CLK2 WTI CRUDE FUTURE May22 36
CON2 BRENT CRUDE FUTR Jul22 39
HOK?2 NY Harb ULSD Fut May22 13
KR41755400 2022-04 SN E 45
NGK22 NATURAL GAS FUTR May22 64
QSK?2 Low Su Gasoil G MAY22 19
XBK2 GASOLINE RBOB FUT May22 12
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