Q  2022-04-14
Q' 2022-04-13

U7|AHe| &

A
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=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

18.51 37.01 55.52 74.02 92.53 111.03 129.54

148.04

0.00

0.00

0.00

0.00 -

717

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

965.63

193.13 386.25 579.38 772.50 1,158.75 1,351.88

1,545.00

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

0.00

CTN2-COTTON NO.2 FUTR Jul22

/

00 34.36 68.73 10M.45 171.81 206.18 240.54 274.90
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

58.39 116.78 175.16 233.55 291.94 350.33 408.71 467.10

/

/

72

KR4175540004-2022-04 &M E

o~

.00

307.03 614.05 921.08 1,228.1 1,535.13 1,842.15 2,149.18 2,456.20




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 291.69

T T

583.38

875.06 1,166.75 1,458.44

T

1,750.13

T 1

2,041.81 2,333.50

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 5.05

T T

10.09

15.14 20.18 25.23

T

30.27

T 1

35.32 40.36

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

00 114.43 228.85

343.28 457.70 572.13

T

686.55

T 1

800.98 915.40

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 415.13 830.25 1,245.38 1,660.50 2,075.63 2,490.75 2,905.88 3,321.00
A 0.00

/

0.00

/

0.00

0.00

e

WN2-WHEAT FUTURE(CBT) Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 278.13 556.25 834.38 1,112.50 1,390.63 1,668.75 1,946.88 2,225.00
H 0.00

0.00

0.00

0.00

73
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2. TN &=
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 89.70 179.40 269.10 358.80 448.50 538.20 627.90 717.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101S60008 2022-06 [AL|200K|$ME 129
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -129 -129 -129 -129 -129 -129 -129
-5.33% -86 -86 -86 -86 -86 -86 -86
-2.67% -43 -43 -43 -43 -43 -43 -43
0% 0 0 0 0 0 0 0
2.67% 43 43 43 43 43 43 43
5.33% 86 86 86 86 86 86 86
8.00% 129 129 129 129 129 129 129
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2. BH7[A|

HCJ2-HSCEI Futures Apr22

0.00

3,631.50 5,447.25 7,263.00 9,078.75 10,894.50  12,710.25  14,526.00

1,815.75

onl

HSCEI Futures Apr22

HCJ2

on

Z|c= Ao A= (VaR : 99%
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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

SAIY  2022-04-14
712 2022-04-13

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

715.00

0.00

0.00

0.00 -

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201543572 2022-04 E357.5 3,157

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 349 349 349 349 349 349 349
-5.33% 349 349 349 349 349 349 348
-2.67% 345 342 337 331 323 315 305
0% 60 40 20 0 -20 -41 -61
2.67% -936 -937 -939 -941 -944 -949 -954
5.33% -2,046 -2,046 -2,046 -2,046 -2,046 -2,046 -2,047
8.00% -3,157 -3,157 -3,157 -3,157 -3,157 -3,157 -3,157
KR4201543606 2022-04 Z360 975

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 65 65 65 65 65 65 65
-5.33% 65 65 65 65 65 64 64
-2.67% 64 64 63 63 61 60 58
0% 20 13 7 0 -7 -13 -20
2.67% -258 -259 -261 -263 -265 -268 -271
5.33% -616 -616 -616 -616 -616 -616 -616
8.00% -975 -975 -975 -975 -975 -975 -975
KR4301543570 2022-04 3£357.5 850

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -850 -850 -850 -850 -850 -850 -850
-5.33% -544 -544 -544 -544 -544 -544 -544
-2.67% -237 -237 -237 -237 -238 -238 -238
0% 9 6 3 0 -3 -6 -9
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21

21

21

21

21

21

21

21

21

21

21

21

21

21

21

21

21

21

21

21

2.67%
5.33%
8.00%

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O

7,169



2022-04-14

oll

Al

2022-04-13

oll

7|E

of |of | = |of o

KO0 | KO | KO | KO | KO

OO o0 OO | w!m

[ )]

! S

O O O | O

o ()]

S0

[N N el NelNolNe)

ol | LH | ZJ ol | LY

<] | Zd|ofm| <] |=d
Tl

L

$F 3ol | N | 4F | o

K |Wo|OF | < | o

EERT TIT

ot ] S T

Ki

ol

| &

ol
P

.l

2. BH7[A|

OESXJ2-C3900-EURO STOXX 50

11.00

[32]

L@

()]

wn

LN

0

o]

-

o

o

!

un

oM

L

<

wn

=

o

o]

!

—

o

o

o
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S S S S S S S
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ban [ S N e |

rn__n:ou\.

OESXJ2-C3925-EURO STOXX 50

2.50

5.00

4.38

3.75

3.13

1.88

1.25

0.63

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 18.45 36.90 55.35 73.80 92.25 110.70 129.15 147.60
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 23.95 47.90 71.85 95.80 119.75 143.70 167.65 191.60
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 0.15
OESXJ2-C39; EURO STOXX 50 0.01
OESXJ2-P39(EURO STOXX 50 2
OESXJ2-P39: EURO STOXX 50 0.31
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SAY  2022-04-14
712 2022-04-13

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

A {715 |ME 90 0 90 | &Ly
tllgt FtEH =M 0 0 o/
A {753 |ME 538 0 538| &Ly
A *t5H |24 358 0 358 | 2L
TE7|A|He| &=
KR4101560008-2022-06 A A I|200X| =M E
0.00
0.00
0.00
— 0.00
3]
=r
— 0.00 T T T 1 T T T 1
EI' 0.00 89.70 179.40 269.10 358.80 448.50 538.20 627.90 717.60
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4301543570-2022-04 ¥357.5
0.00
0.00
0.00
— 0.00
3]
% 0.00
EF 0.00 89.38 178.75 268.13 357.50 446.88 536.25 625.63 715.00
<‘IJ 0.00
0.00
0.00
0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2022-06 DA I|200K| =M

KR4101560008 =

7| Z=Xtte] HEY
7t -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
KR4301543570 2022-04 3£357.5 27

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 27 27 27 27 27
-5.33% 17 17 17 17 17 17 17
-2.67% 7 7 7 7 7 7 7
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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SAY  2022-04-14
2022-04-13

~E wtsd  |FeSH 0 297 -297
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 24,508 0 24,508
= =% M= 3,193 27,912 -24,720| &<

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))



SAY  2022-04-14
712 2022-04-13
A 0FEKRX300Q1 5 A (F4

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

M=
0.00
0.00
0.00
— 0.00
ol
N
3'; 0.00 89.70 179.40 269.10 358.80 448.50 538.20 627.90 717.60
0.00
0.00
0.00
0.00
74
3. AlLE| Y o] THE(X[CHE A= H) K TF3)
KR4101S60008 2022-06 DA L200K| =M= 101
7| EXHALO| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -101 -101 -101 -101 -101 -101 -101
-5.33% -67 -67 -67 -67 -67 -67 -67
-2.67% -34 -34 -34 -34 -34 -34 -34
0% 0 0 0 0 0 0 0
2.67% 34 34 34 34 34 34 34
5.33% 67 67 67 67 67 67 67
8.00% 101 101 101 101 101 101 101
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SAY  2022-04-14
712 2022-04-13

Mt e e B 0
AT FEH |2 0 At Q|
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 782 0 782
A LIsdH |2 1,818 0 1,818 % Q|
A &2t ME 0 1,170 -1,170| & Q)
2. M7|A ™| &l X
VNCJ2-VN30 Index Future Apr22
0.00
0.00
0.00
—~ 0.00
ol
ir_ 0.00
Or 0.00 377.35 754.70 1,132.05 1,509.40 1,886.75 2,264.10 2,641.45 3,018.80
4“ 0.00
0.00
0.00
0.00
7t
3. AjLtE| 2% &0l X F(X|CH & A of A2 o) (GE R
2.5504E+11 VN30TR Index(EUR) 145
FXW213C1K: KRW/EUR 22-04-22E 16
FXW?213C2P: KRW/EUR 20-05-22E 46
FXW213C3G KRW/EUR 24-06-22E 32
VNCJ2 VN30 Index Future Apr22 63
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THR|: TR
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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) 3,321
2.1088E+11 IHS Markit Global Carbon Index(TR) 95
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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SAY  2022-04-14
712 2022-04-13

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  2022-04-14
712 2022-04-13

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

At 77tsd  |d= 448 0 448 YU
M f715d  |2a¢ 0 0 0/&e
A e = A 0 1,041 -1,041 | &Ly
A f715d  |a¢ 0 0 0/&e
TE7|A|He| &=
KR4101560008-2022-06 A A II|200X| =M E
0.00 -
0.00
0.00
— 0.00
3]
;—r' 0.00 T T T T T T T 1
6r 0.00 89.70 179.40 269.10 358.80 448.50 538.20 627.90 717.60
<‘IJ 0.00
0.00
0.00
0.00
74
KR41ERS40006-2022-04 DLO| MM 7 EME
0.06 -+
0.05
0.03
— 0.02
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 30,550.00 61,100.00 91,650.00 122,200.00
<‘IJ -0.02
-0.03
-0.05
-0.06



A2 o RRHF (X L&A Y=
KR41015600 2022-06 ZAI|200X| =M &
KR41ERS400 2022-04 DLO|HMZHEM =
KRS0003014 SWAP_SPDR S&P O&G EXP_0322
KRS0003014 SWAP_NVIDIA CORP_0322
KRS0003014 SWAP_CRWDSTRK HLD INC_0322
KRS0003041- SWAP_MICRON TECH CORP_0331
KRS0003070 SWAP_PRSH ST FTRS ETF_0407
KRS0003070 SWAP_CRWDSTRK HLD INC_0407
KRS0003086: SWAP_PRSH ST FTRS ETF_0412

4. TP MEC| XM ZH(VaR : 99%LEITFE10Y7|F)

o
=)
y::
2
[0

0.44

0.02
0.22
0.24

FI:I
£
1=
=
rio



SAY  2022-04-14
712 2022-04-13

o

U7|AHe| &

=ES

=

KR4111550008-2022-05 MM X/ EHM E

0.07

0.05

0.03

— 0.02

— 0.00 T f T 1
ol 0.00 34,300.00 68,600.00 102,900.00 137,200.00

H -0.02

-0.03

-0.05

-0.07 -
712

KR4150550006-2022-05 SKS}O| S| A7HHEHME

0.11

0.08

0.06

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 56,500.00 113,000.00 169,500.00 226,000.00
M -0.03

-0.06

-0.08




3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

KR4111550008 35

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -35 -35 -35 -35 -35 -35 -35
-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% 35 35 35 35 35 35 35
KR4150550006 2022-05 SKSIO| AT HM =2 37

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -37 -37 -37 -37 -37 -37 -37
-5.33% -25 -25 -25 -25 -25 -25 -25
-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% 25 25 25 25 25 25 25
8.00% 37 37 37 37 37 37 37
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

~
~



Q  2022-04-14
Q' 2022-04-13

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

U7|AHe| &

A

19

=

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

24.85 49.70 74.55 99.40 124.25 149.10 173.95

198.80

0.00

0.00

0.00

0.00 -

717

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

26.06 52.11 78.17 104.22 130.28 156.33 182.39

208.44

0.00

0.00

0.00

0.00 -



HONZ2-NY Harb ULSD Fut Jul22

0.00

0.00

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00

72

KR4175540004-2022-04 2 M &

0.00

0.00

0.00

~

0.00

.00

307.03 614.05 921.08 1,228.1 1,535.13 1,842.15 2,149.18 2,456.20

0.00

.

0.00

0.00

T~

0.00

72

NGN22-NATURAL GAS FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

00

T T T T T T 1

1.71 3.42 5.12 6.83 8.54 10.25 11.95 13.66

0.00

0.00

0.00

0.00



QSN2-Low Su Gasoil G Jul22

0.00
0.00
0.00
— 0.00
=1
?—’ 0.00 T T T T T T T 1
Or 0.00 242.56 485.13 727.69 970.25 1,212.81 1,455.38 1,697.94 1,940.50
<‘IJ 0.00
0.00
0.00
0.00 -
74
XBN2-GASOLINE RBOB FUT Jul22
0.00
0.00
0.00
— 0.00
=l
?_r_ 0.00 r r r ¢ r r r )
Or 0.00 0.78 1.55 2.33 3.10 3.88 4.65 5.43 6.20
4“ 0.00
0.00
0.00
0.00 -
74
3. A|LI2| ¥ &0l XH = (X|CHj & Al o) AF2 M) (TH:EH TERl)
CLN2 WTI CRUDE FUTURE Jul22 39
CON2 BRENT CRUDE FUTR Jul22 41
HON2 NY Harb ULSD Fut Jul22 13
KR41755400 2022-04 SN E 44
NGN22 NATURAL GAS FUTR Jul22 67
QSN2 Low Su Gasoil G Jul22 19
XBN2 GASOLINE RBOB FUT Jul22 13
4, TP AMEO| x|Cf& Mo A3 U (VaR : 9% BT, 102 7|F) (G- EH TR



