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BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

19.22 38.45 57.67 76.89 96.11 115.34 134.56

153.78

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

979.69

195.94 391.88 587.81 783.75 1,175.63 1,371.56

1,567.50

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 35.18 70.36 10M.71 175.89 211.07 246.24 281.42
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

55.94 111.88 167.81 223.75 279.69 335.63 391.56 447.50

/

/

72

KR4175550003-2022-05 &M E

o~

.00

306.98 613.95 920.93 1,227.9 1,534.88 1,841.85 2,148.83 2,455.80




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 289.31

T T

578.63

867.94 1,157.25 1,446.56

T

1,735.88

T 1

2,025.19 2,314.50

/

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 5.01

T T

10.02

15.02 20.03 25.04

T

30.05

T 1

35.05 40.06

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

00 113.93 227.85

341.78 455.70 569.63

T

683.55

T 1

797.48 911.40

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 416.31 832.63 1,248.94 1,665.25 2,081.56 2,497.88 2,914.19 3,330.50
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 0.00 276.13 552.25 828.38 1,104.50 1,380.63 1,656.75 1,932.88 2,209.00
H 0.00

0.00

0.00

0.00
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ol 0.00 88.24 176.48 264.71 352.95 441.19 529.43 617.66 705.90
W 600
0.00
0.00
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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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HCJ2-HSCEI Futures Apr22

0.00

3,696.00 5,544.00 7,392.00 9,240.00 11,088.00 12,936.00  14,784.00

1,848.00
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KR4201553571-2022-05 &£357.5

0.00

0.00

0.00

0.00

0.00
0.00

89.38

446.88 536.25

178.75 268.13 357.50

625.63

715.00

0.00

0.00

0.00

0.00

717

KR4301553553-2022-05 X355

0.00

0.00

0.00

0.00

0.00
0.00

88.75

443.75 532.50

177.50 266.25 355.00

621.25

710.00

0.00

0.00

0.00

0.00 -




0.00

KR4301553579-2022-05 %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
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3. AlLIE|Q 8 20T A HE & A 04 ) (Er9): 4y Btl)
KR4201S53571 2022-05 &357.5 3,204

7| £ R O| HE A
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,431 1,381 1,322 1,253 1,176 1,092 1,002
-5.33% 1,279 1,193 1,098 996 889 777 661
-2.67% 970 846 718 588 455 320 184
0% 441 294 147 0 -147 -295 -443
2.67% -338 -484 -631 -778 -926 -1,074 -1,222
5.33% -1,353 -1,476 -1,605 -1,736 -1,871 -2,009 -2,148
8.00% -2,556 -2,645 -2,744 -2,851 -2,964 -3,082 -3,204
KR4301553553 2022-05 %355 209

7| EApA] B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -201 -202 -203 -204 -205 -207 -209
-5.33% -117 -119 -121 -124 -127 -130 -133
-2.67% -41 -45 -50 -54 -59 -63 -68
0% 16 11 5 0 -5 -1 -16
2.67% 50 46 41 36 31 26 21
5.33% 65 62 59 56 52 49 45
8.00% 70 69 67 65 63 61 58
KR4301553579 2022-05 %357.5 587

7| EApAC| B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -571 -572 -574 -576 -579 -582 -587
-5.33% -341 -344 -349 -355 -362 -369 -377
-2.67% -128 -137 -147 -158 -169 -181 -193
0% 43 29 14 0 -15 -29 -44
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260105SQPX SG EURO Covered CALL STRATEGY
FXW213C2F<KRW/EUR 27-05-22E
FXW213C2F<KRW/EUR 22-04-22E
FXW213C38«KRW/EUR 27-05-22E
FXW213C3A-KRW/EUR 22-04-22E

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)

(EFSl:uDrel)
17
21
32
64
43
(EFSIDEl)
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2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 943 938 5| LY
A F7t5H ME 618 0 618| &L
=4 2715 |2 268 4,878 -4,610| ZFLK
Tt7[AHel £l x
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 88.24 176.48 264.71 352.95 441.19 529.43 617.66 705.90
W 600
0.00
0.00
0.00 -
7t
KR4201553753-2022-05 =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




KR4201553779-2022-05 &£377.5

0.00
0.00
0.00
— 0.00
&l
?L 0.00 T T T T T T T 1
BF 0.00 94.38 188.75 283.13 377.50 471.88 566.25 660.63 755.00
4“ 0.00
0.00
0.00
0.00
7t4
KR4301553579-2022-05 3357.5
0.00 -
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T T T T T 1
SI' 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
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
KR4101S60008 2022-06 DA I200K| M2 50
7| Z=EX4Ee| 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 =375 176

7|Z=Rtel BiE g




7t4 -25.00% -8.33% 0% 8.33% 16.67% 25.00%
47 45 43 40 37 33
45 39 36 31 26 20
39 28 22 15 8 0
25 9 0 -9 -18 -28
-2 -23 -34 -45 -56 -67
-45 -69 -81 -93 -104 -116
-107 -130 -141 -153 -165 -176
KR4201553779 2022-05 =2377.5 18
EN I
7t -25.00% -8.33% 0% 8.33% 16.67% 25.00%
4 4 4 4 3 3
4 4 3 3 2 2
4 3 2 1 1 0
2 1 0 -1 -2 -3
0 -2 -3 -4 -6 -7
-4 -7 -8 -9 -10 -12
-10 -13 -14 -15 -16 -18
KR4301553579 2022-05 3357.5 18
Zl[E=A
7t -25.00% -8.33% 0% 8.33% 16.67% 25.00%
17 17 17 17 17 18
10 10 11 11 11 11
4 4 5 5 5 6
-1 0 0 0 1 1
-5 -4 -3 -3 -2 -2
-6 -6 -5 -5 -5 -4
-7 -6 -6 -6 -6 -6
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SAY  2022-04-18
2022-04-15

At #7t5d  |=d5d 0 351 -351
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 24,358 0 24,358
= =% M= 3,197 27,949 -24,752 | &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
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KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
3]
==:|=£ 0.00
3'; 0.00 88.24 176.48 264.71 352.95 441.19 529.43 617.66 705.90
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
|_7|C_X|-)\|-O| I:I:IEH
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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Mt e e B 0 0 0
Al QMHEA 2% 0 0 022l
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 816 0 816
A LIsdH |2 1,816 0 1,816 | 2|
A &2t ME 0 1,169 -1,169| %2
2. M7|A ™| &l X
VNCJ2-VN30 Index Future Apr22
0.00
0.00
0.00
—~ 0.00
&l
ir_ 0.00
Or 0.00 378.13 756.25 1,134.38 1,512.50 1,890.63 2,268.75 2,646.88 3,025.00
4“ 0.00
0.00
0.00
0.00
7t
3. A L2l &l X HF (X| &40 A3 2l) (THEHTER)
2.5504E+11 VN30TR Index(EUR) 145
FXW213C1K: KRW/EUR 22-04-22E 16
FXW213C2P: KRW/EUR 20-05-22E 46
FXW213C3G KRW/EUR 24-06-22E 32
VNCJ2 VN30 Index Future Apr22 65
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THEHTHR)
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.54 0.80 1.07 1.34 1.61 1.87

2.14

0.00

0.00

0.00

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

0.00

0.00

0.00

0.00

0.00

0.27 0.54 0.80 1.07 1.34 1.61 1.87

2.14

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 0.54 0.80 1.07 1.34 1.61 1.87 2.14
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) 192
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,344
2.1088E+11 IHS Markit Global Carbon Index(TR) 96
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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ol

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)
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M F7t5H ME 0 0 0| &L
Al QMHEA 2% 0 0 022l
+A A (M= 0 882 -882| &Ly
A F7t5H A2l 0 0 0|&e
2. BIINHe 2OYTE
KR4101560008-2022-06 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 88.24 176.48 264.71 352.95 441.19 529.43 617.66 705.90
W 600
0.00
0.00
0.00
7t
3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
KR4101S600 2022-06 A L|200K|$=ME 71
KRS0003014 SWAP_SPDR S&P O&G EXP_0322 3
KRS0003014 SWAP_NVIDIA CORP_0322 2
KRS0003014 SWAP_CRWDSTRK HLD INC_0322 1
KRS0003041. SWAP_MICRON TECH CORP_0331 3
KRS0003070 SWAP_PRSH ST FTRS ETF_0407 043
KRS0003070 SWAP_CRWDSTRK HLD INC_0407 0.45
KRS0003086. SWAP_PRSH ST FTRS ETF_0412 0.14

4. TPY Y FO| Z|EHH LS A (VaR : 9% HE|+F, 1087 E) (EHelEHat

o






SAY  2022-04-18
712 2022-04-15

o

U7|AHe| &

=ES

=

KR4111550008-2022-05 MM X/ EHM E

0.07

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 33,300.00 66,600.00 99,900.00 133,200.00

H -0.02

-0.03

-0.05

-0.07 -
712

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

0.11

0.08

0.05

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 54,250.00 108,500.00 162,750.00 217,000.00

M -0.03

-0.05

-0.08




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

KR4111550008 34

7| =R AbO| EH 5
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 35

7| ZRHAto| HE Y
7t -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
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

~
!



Q  2022-04-18
Q  2022-04-15

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

26.36 52.72 79.08 105.44 131.80 158.16 184.52

210.88

0.00

0.00

0.00

0.00 -

717

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

27.70 55.40 83.10 110.80 138.50 166.20 193.90

221.60

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

306.98 613.95 920.93 1,227.9 1,534.88 1,841.85 2,148.83 2,455.80

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

1.88 3.75 5.63 7.50 9.38 11.25 13.13 15.00

0.00

0.00

0.00

0.00



QSN2-Low Su Gasoil G Jul22

0.00
0.00
0.00
— 0.00
2
E’ 0.00 T T T T T T T 1
Or 0.00 257.25 514.50 771.75 1,029.00 1,286.25 1,543.50 1,800.75 2,058.00
<‘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 T T T ? T T T )
Or 0.00 0.83 1.66 2.48 3.31 4.14 4.97 5.79 6.62
4“ 0.00
0.00
0.00
0.00 -
74
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
CLN2 WTI CRUDE FUTURE Jul2?2 41
CON?2 BRENT CRUDE FUTR Jul22 44
HON?2 NY Harb ULSD Fut Jul22 14
KR41755500 2022-05 HH M= 44
NGN22 NATURAL GAS FUTR Jul22 74
QSN2 Low Su Gasoil G Jul22 20
XBN2 GASOLINE RBOB FUT Jul22 14
4, DIPYAEO| XCf&=Ao M (VaR : 99% A E|FF, 102 7|F) (THEHTHR)



