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BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

19.04 38.08 57.11 76.15 95.19 114.23 133.26

152.30

0.00

0.00

0.00

0.00 -
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CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

972.50

194.50 389.00 583.50 778.00 1,167.00 1,361.50

1,556.00

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 35.38 70.76 10M.51 176.89 212.27 247.64 283.02
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

56.29 112.58 168.86 225.15 281.44 337.73 394.01 450.30

/

/

72

KR4175550003-2022-05 &M E

o~

.00

306.00 612.00 918.00 1,224.0 1,530.00 1,836.00 2,142.00 2,448.00




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 294.50

T T

589.00

883.50 1,178.00 1,472.50

T

1,767.00

T 1

2,061.50 2,356.00

/

0.00

/

0.00

0.00

0.00
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SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 5.03

T T

10.05

15.08 20.10 25.13

T

30.15

T 1

35.18 40.20

0.00

/

0.00

/

0.00

0.00
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SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

T T

00 113.58 227.15

340.73 454.30 567.88

T

681.45

T 1

795.03 908.60

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 416.25 832.50 1,248.75 1,665.00 2,081.25 2,497.50 2,913.75 3,330.00
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 0.00 280.31 560.63 840.94 1,121.25 1,401.56 1,681.88 1,962.19 2,242.50
A 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXIEAMZO 012 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2022-04-15
2022-04-14

KR4101560008-2022-06 DA I|200X| =M &

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 89.34 178.68 268.01 357.35 446.69 536.03 625.36 714.70
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0.00
0.00
0.00
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3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101S60008 2022-06 ZAL|200K| =M 129
J|ZERHA HEN
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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HCJ2-HSCEI Futures Apr22

0.00

3,647.00 5,470.50 7,294.00 9,117.50 10,941.00 12,764.50  14,588.00

1,823.50
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SAY  2022-04-15
71=2Y  2022-04-14

HAHEER(FA28-1HdY)
1. A=A

Of &= (2)

T=EX|H(1-2)

M {7tsd  |& 0 42,720 -42,720| & LY
A t5H S 0 42,006 -42,006| & LY
2. M7|A| ™| &l
KR4201553571-2022-05 =357.5
0.00
0.00
0.00
— 0.00
2
Er, 0.00
2': 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. AlLI2|E &ol X HF (X CE=4 0 d=H) (THREH TR
KR4201S53571 2022-05 &357.5 2,566
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,250 1,204 1,151 1,092 1,026 956 882
-5.33% 1,100 1,025 944 860 772 681 588
-2.67% 809 708 606 502 397 291 185
0% 336 224 112 0 -112 -224 -336
2.67% -330 -435 -541 -648 -756 -865 -975
5.33% -1,168 -1,251 -1,338 -1,430 -1,525 -1,623 -1,723
8.00% -2,131 -2,188 -2,252 -2,323 -2,400 -2,481 -2,566
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OESXJ2-C3900-EURO STOXX 50

1.30

2.60

2.28

1.95

1.63

0.98

0.65

0.33

0.00

OESXJ2-C3925-EURO STOXX 50

0.60

1.20

1.05

0.90

0.75

0.45

0.30

0.15

0.00
0.00
0.00

0.00




0.00 ‘
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OESXJ2-P3900-EURO STOXX 50

0.00
0.00
0.00
— 0.00
ol
Er’ 0-00 T T T Y T T
ol 0.00 19.73 39.45 59.18 78.90 98.63 118.35 157.80
l(“ 0.00
0.00
0.00
0.00 -
712
OESXJ2-P3925-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
E,i 0.00 T T T ? T T )
ol 0.00 25.80 51.60 77.40 103.20 129.00 154.80 206.40
<‘IJ 0.00
0.00
0.00
0.00 -
717
3. ALt 2 FXHERIHA M0 AT ) SR L)
260105SQPX SG EURO Covered CALL STRATEGY 9
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 0.04
OESXJ2-C39; EURO STOXX 50 0
OESXJ2-P39(EURO STOXX 50 2
OESXJ2-P39: EURO STOXX 50 0.33
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2| C|THOIK200(F A 8- THITI ZHE E)

A 7t5d (M= 89 0 89 L
At 7/t5d & 263 4,891 -4,628| LY
A 7t5d (M= 625 0 625 LA
A uEr- e 268 4,884 -4,616| L
TI|AE &=
KR4101560008-2022-06 I 2 11| 200X| =1 &
0.00
0.00
0.00
— 0.00
al
E\r' 0.00 T T T y T T T 1
ol 0.00 89.34 178.68 268.01 357.35 446.69 536.03 625.36 714.70
<H 0.00
0.00
0.00
0.00 -
7t4
KR4201553753-2022-05 E375
0.00
0.00
0.00
— 0.00
ol
=
L o000 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
ol 0.00 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
<‘IJ 0.00
0.00
0.00
0.00



KR4201553779-2022-05 £377.5

0.00
0.00
0.00
— 0.00
ol
ir— 0.00 T T T T T T 1
?IE 0.00 94.38 188.75 283.13 471.88 566.25 660.63 755.00
0.00
0.00
0.00
0.00
KR4301553579-2022-05 X£357.5
0.00 -
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T T T T 1
%: 0.00 89.38 178.75 268.13 446.88 536.25 625.63 715.00
0.00
0.00
0.00
0.00
3. A|lL}2|H &0l A X H Z (X|CH=A o] Az ) (GE R L))
KR4101S60008 2022-06 ZA L 200K | =M= 50
7| Z=XH4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -50 -50 -50 -50 -50 -50 -50
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 33 33 33 33 33 33 33
8.00% 50 50 50 50 50 50 50
KR4201S53753 2022-05 2375 152

7|Z=Rtel BiEg




7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 45 44 43 41 38 35 32
-5.33% 43 40 37 34 29 25 20
-2.67% 36 31 26 21 15 8 2

0% 21 15 7 0 -8 -16 -24
2.67% -4 -13 -22 -31 -40 -48 -57
5.33% -44 -54 -63 -72 -82 -91 -100
8.00% -99 -107 -116 -125 -134 -143 -152

KR4201553779 2022-05 =377.5 58
A EIN el |

74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 15 15 14 12 11
-5.33% 15 14 13 12 11 9 7
-2.67% 13 11 10 8 5 3 0

0% 8 6 3 0 -3 -6 -9
2.67% -1 -4 -8 -11 -15 -18 =22
5.33% -16 -20 -23 -27 -31 -35 -38
8.00% -36 -40 -44 47 -51 -55 -58

KR4301553579 2022-05 %Z357.5 17
7| = XpALO| 1B

74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 17 17 17 17 17
-5.33% 10 10 10 10 10 10 11
-2.67% 3 4 4 4 5 5 5

0% -1 -1 0 0 0 1 1
2.67% -4 -3 -3 -3 -2 -2 -2
5.33% -5 -5 -4 -4 -4 -4 -3
8.00% -5 -5 -5 -5 -5 -4 -4
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SAY  2022-04-15
2022-04-14

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/&2
+A #715d  |=d5d 24,669 0 24,669
A =2} M= 3,184 27,837 -24,653| &2

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
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AOFEKRX300QIEHA B (FA TS

1. A=A

KR4101560008-2022-06 DA I|200X| =M &

0.00
0.00
0.00
— 0.00
ol
Er, 0.00
2': 0.00 89.34 178.68 268.01 446.69 536.03 625.36 714.70
0.00
0.00
0.00
0.00
3. AlLE| 28 EYFTHSEIHELHLSA) H )
KR4101560008 2022-06 AAL200X| =M & 100
7| EXO| M5
74 -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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Mt e e B 0
AT FEH |2 0 At Q|
M Egt ME 0 0 Q|
A F7t5dH  |[ME 788 0 788
A R B Eat 1,828 0 1,828 % Q|
A =Kl ME 0 1177 -1,177 &2
2. M7|A ™| &l X
VNCJ2-VN30 Index Future Apr22
0.00
0.00
0.00
—~ 0.00
ol
g"ir— 0.00
EF 0.00 379.93 759.85 1,139.78 1,519.70 1,899.63 2,279.55 2,659.48 3,039.40
<'IJ 0.00
0.00
0.00
0.00
74
3. AjLtE| 25 &0l X F (X|CH & A of A2 ot) (GE R L))

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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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.78 1.04 1.30 1.56 1.82

2.08

0.00

0.00
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210884220326-IHS Markit Global Carbon Index(TR)
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0.00

0.00

0.26 0.52 0.78 1.04 1.30 1.56 1.82

2.08

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)
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<d 0.00
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3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS Markit Global Carbon Index(TR) 187
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,269
2.1088E+11 IHS Markit Global Carbon Index(TR) 94
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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)

SWSTAROOO( A1t STAR 50 Index 220113(NH)

onl



SAY  2022-04-15
71=2Y  2022-04-14

r=
rx

ll-
-

o
>
[

rx
ll-
-

0|0z o3| oA

mo | o | oo | o
o|lo|lo|o
0

>

r=
22|

[

KR4101560008-2022-06 DA I|200X| =M &

0.00

0.00

0.00

— 0.00

— 0.00
ol 0.00 89.34 178.68 268.01 357.35 446.69 536.03 625.36 714.70
A 0.00

0.00

0.00

0.00

3. AlLIE| R £ XM F (X & M0 43 ) (Sl 2hE)
KR4101S600 2022-06 ZAL|200X| =M= 71
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 0.33
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SAY  2022-04-15
71=2Y  2022-04-14

o

U7IAHe| &
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=

KR4111550008-2022-05 A XX/ HM S

0.07

0.05

0.03

— 0.02

— 0.00 T f T 1
ol 0.00 33,850.00 67,700.00 101,550.00 135,400.00

A -0.02

-0.03

-0.05

-0.07 -
712

KR4150550006-2022-05 SKSIO| S ATHEME

0.11

0.08

0.06

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 55,000.00 110,000.00 165,000.00 220,000.00
<M -0.03

-0.06

-0.08




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
KR4111550008 2022-05 MG HAHE ML = 35

7| BRHAtO| HE
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% -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
KR4150550006 2022-05 SKSIO| AT H M = 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)
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o 2022-04-15
Q' 2022-04-14

of| L X| QU= A 52 A & (kA -THY )

U7IAHe| &

<A

19

=

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

25.72 51.45 77.17 102.89 128.61 154.34 180.06

205.78

0.00

0.00

0.00

0.00 -

717

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

27.02 54.04 81.06 108.08 135.10 162.12 189.14

216.16

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

KR4175550003-2022-05 2| ME

0.00

0.00

0.00

~

0.00

.00

306.00 612.00 918.00 1,224.0 1,530.00 1,836.00 2,142.00 2,448.00

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

1.79 3.59 5.38 7.17 8.96 10.76 12.55 14.34

0.00

0.00

0.00

0.00



QSN2-Low Su Gasoil G Jul22

0.00
0.00
0.00
— 0.0
ol
?vr 0-00 T T T T T T T 1
ol 0.00 247.44 494.88 742.31 989.75 1,237.19  1,484.63  1,732.06  1,979.50
A 0.00
0.00
0.00
0.00 -
7174
XBN2-GASOLINE RBOB FUT Jul22
0.00
0.00
0.00
. 0.00
&l
T 500 : : : ; : : : ‘
ol 0.00 0.81 1.61 2.42 3.22 4.03 4.83 5.64 6.44
H 0.00
0.00
0.00
0.00 -
71
IVINE L EIEE TETE T ESNIAPE £ ECIE)
CLN2 WTI CRUDE FUTURE Jul22 40
CON2 BRENT CRUDE FUTR Jul22 43
HONZ2 NY Harb ULSD Fut Jul22 14
KR4175S500 2022-05 HeE{M= 44
NGN22 NATURAL GAS FUTR Jul22 70
QSN2 Low Su Gasoil G Jul22 19
XBN2 GASOLINE RBOB FUT Jul22 13
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) T[4 DFR)

575




