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BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.61 41.22 61.83 82.44 103.05 123.66

144.27 164.88

0.00

0.00

0.00

0.00 -

717

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

200.38 400.75 601.13 801.50 1,001.88 1,202.25

1,402.63 1,603.00

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 33.92 67.84 10%.68 169.60 203.52 237.44 271.36
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

55.29 110.58 165.86 221.15 276.44 331.73 387.01 442.30

/

/

72

KR4175550003-2022-05 &M E

o~

.00

316.38 632.75 949.13 1,265.5 1,581.88 1,898.25 2,214.63 2,531.00




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 291.13

T T

582.25

873.38 1,164.50 1,455.63

T

1,746.75

T 1

2,037.88 2,329.00

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 4.73

9.47

14.20 18.93 23.66

T

28.40

T 1

33.13 37.86

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 109.25

T T

218.50

327.75 437.00 546.25

T

655.50

T 1

764.75 874.00

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 417.94 835.88 1,253.81 1,671.75 2,089.69 2,507.63 2,925.56 3,343.50
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 0.00 273.75 547.50 821.25 1,095.00 1,368.75 1,642.50 1,916.25 2,190.00
H 0.00

0.00

0.00

0.00
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KR4101560008-2022-06 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 86.35 172.70 259.05 345.40 431.75 518.10 604.45 690.80
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 40+ 2l
KR4101S60008 2022-06 I AL 200K | =M= 132
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -132 -132 -132 -132 -132 -132 -132
-5.33% -88 -88 -88 -88 -88 -88 -88
-2.67% -44 -44 -44 -44 -44 -44 -44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 88 88 88 88 88 88 88
8.00% 132 132 132 132 132 132 132
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2. BH7[A|

HCK2-HSCEI Futures May22

0.00

3,373.00 5,059.50 6,746.00 8,432.50 10,119.00  11,805.50  13,492.00

1,686.50
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KR4201553571-2022-05 &£357.5

0.00

0.00

0.00

0.00

0.00
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

717

KR4301553553-2022-05 X355

0.00

0.00

0.00

0.00

0.00
0.00

88.75

177.50 266.25 355.00 443.75 532.50 621.25

710.00

0.00

0.00

0.00

0.00 -
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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

7%

3. AlLIE|Q 8 20T A HE & A 04 ) (Er9): 4y Btl)
KR4201S53571 2022-05 &357.5 2,675

7| £ R O| HE A
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 713 703 688 667 639 605 566
-5.33% 680 652 615 570 518 460 397
-2.67% 572 511 442 366 285 200 111
0% 305 206 104 0 -107 -215 -324
2.67% -213 -333 -452 -572 -693 -813 -933
5.33% -1,023 -1,136 -1,251 -1,367 -1,484 -1,602 -1,720
8.00% -2,096 -2,181 -2,272 -2,368 -2,467 -2,570 -2,675
KR4301553553 2022-05 %355 230

7| EApA] B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -228 -229 -229 -229 -229 -230 -230
-5.33% -143 -144 -145 -146 -147 -148 -150
-2.67% -61 -63 -65 -67 -70 -73 -76
0% 12 8 4 0 -4 -9 -13
2.67% 66 60 55 50 45 40 35
5.33% 94 91 86 82 78 73 69
8.00% 105 103 101 99 96 93 89
KR4301553579 2022-05 %357.5 638

7| EApAC| B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -634 -634 -634 -634 -635 -636 -638
-5.33% -404 -404 -406 -408 -410 -413 -417
-2.67% -178 -181 -186 -191 -197 -204 -212
0% 29 20 10 0 -11 -22 -33
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OESXK2-C3825-EURO STOXX 50

38.20

76.40

66.85

57.30

47.75

28.65

19.10

9.55

0.00

OESXK2-C3850-EURO STOXX 50

30.60

61.20

53.55

45.90

38.25

22.95

15.30

7.65

0.00
0.00
0.00

0.00




0.00 ‘

0.00
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OESXK2-P3825-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 48.73 97.45 146.18 194.90 243.63 292.35

0.00

389.80

0.00

0.00

0.00 -

0.00

7

OESXK2-P3850-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

0.00

.00 53.08 106.15 159.23 212.30 265.38 318.45

424.60

0.00

0.00

0.00 -

3. AlLI2| 2

EREE LRSIV
260105SQPX SG EURO Covered CALL STRATEGY
FXW213C2F<KRW/EUR 27-05-22E
FXW213C38:KRW/EUR 27-05-22E

FXW213C4L< KRW/EUR 24-06-22E

OESXK2-C38 EURO STOXX 50

OESXK2-C38 EURO STOXX 50

OESXK2-P38 EURO STOXX 50

OESXK2-P38 EURO STOXX 50

0.04

0.21
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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 0 0 0| &L
A F7t5H ME 604 0 604 | &L
=4 2715 |2 268 4,878 -4,610| ZFLK
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 86.35 172.70 259.05 345.40 431.75 518.10 604.45 690.80
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
3]
?—rd 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
KR4301553579-2022-05 ¥357.5
0.00 -
0.00
0.00
— 0.00
3]
;—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. AlLI2|E &l HF (X C =40 Hd=H) (THEHDERI)
KR4101560008 2022-06 DA I200K|$=ME 48
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 32 32 32 32 32 32 32
8.00% 48 48 48 48 48 48 48
KR4201S53753 2022-05 =375 123

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
15 15 15 15 14 13 12
15 15 14 13 12 10 8
14 13 11 9 6 3 0
10 8 4 0 -5 -10 -15
0 -5 -11 -18 -25 -32 -39
-23 -31 -40 -48 -57 -66 -75
-65 -75 -84 -94 -103 -113 -123
KR4201S53779 2022-05 =377.5 12
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
1 1 1 1 1 1 1
1 1 1 1 1 1 1
1 1 1 1 1 0 0
1 1 0 0 0 -1 -1
0 0 -1 -2 -2 -3 -4
-2 -3 -4 -4 -5 -6 -7
-6 -7 -8 -9 -10 -11 -12
KR4301S53579 2022-05 %£357.5 19
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
19 19 19 19 19 19 19
12 12 12 12 12 12 13
5 5 6 6 6 6 6
-1 -1 0 0 0 1 1
-6 -5 -5 -4 -4 -4 -3
-9 -8 -8 -7 -7 -7 -6
-10 -10 -9 -9 -9 -9 -8
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SAY  2022-04-28
712 2022-04-27
H202REHECS (H) (X H=¢h-atd)
1. A= H
A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 23,737 0 23,737
A &2t ME 1,518 25,468 -23,950| &2
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
FXW213C4M KRW/USD 27-06-22E 2,037
FXW213C4N USD/KRW 27-06-22E 121
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{2420] Q0] SAIBIHXA| e
4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F) (GE R L))
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A 0FEKRX300Q1 5 A (F4

KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
3]
==:|=£ 0.00
3'; 0.00 86.35 172.70 259.05 345.40 431.75 518.10 604.45 690.80
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= 97
|_7|C_X|-)\|-O| I:I:IEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -97 -97 -97 -97 -97 -97 -97
-5.33% -65 -65 -65 -65 -65 -65 -65
-2.67% -32 -32 -32 -32 -32 -32 -32
0% 0 0 0 0 0 0 0
2.67% 32 32 32 32 32 32 32
5.33% 65 65 65 65 65 65 65
8.00% 97 97 97 97 97 97 97
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712 2022-04-27
ADIEH ELVN30QH A (FAZ=E
1. A=A

Mt e e B 0
AT 7t5dH &g 0 At Q|
Mt =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 772 0 772
A LIsdH |2 1,861 0 1,861 | % 2|
A &2t ME 67 1,183 -1,116| %2
2. M7|A ™| &l X
VNCK2-VN30 Index Future May22
0.00
0.00
0.00
—~ 0.00
ol
ir_ 0.00
Or 0.00 347.75 695.50 1,043.25 1,391.00 1,738.75 2,086.50 2,434.25 2,782.00
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) 149
FXW213C2P: KRW/EUR 20-05-22E 46
FXW?213C3G KRW/EUR 24-06-22E 32
FXW213C4L< KRW/EUR 22-07-22E 16
FXW?213C4T< EUR/KRW 20-05-22E 5
VNCK?2 VN30 Index Future May22 62

4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F)
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.28 0.55 0.83 1.10 1.38 1.65 1.93

2.20

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

0.28 0.55 0.83 1.10 1.38 1.65 1.93

2.20

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 0.28 0.55 0.83 1.10 1.38 1.65 1.93 2.20
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) 197
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,442
2.1088E+11 IHS Markit Global Carbon Index(TR) 99
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 16,756 0 16,756
A &2t Mz 0 9,749 -9,749| % Q)|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
EEI‘ 0.00
BF 0.00 20.68 41.36 62.03 82.71 103.39 124.07 144.74 165.42
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C4R<KRW/EUR 23-05-22E
MOZz22 ECX EMISSION Dec22

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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712 2022-04-27

SOLX}O| L} /d M HME| B AR
1. A=A

2. WI|MHEe &

3. AlLI2| 2

el oA
Al x| g 0 JEE]
A A= —] 8,851 0 8,851 &2l
Q=
H SRz HFE[CHEHHSH) (G Rl E))
SWSTAR000( A8t STAR 50 Index 220113(7|2) 21
SWSTAROOO( A1t STAR 50 Index 220113(8|2H) 24
SWSTAR000( A8t STAR 50 Index 220113(H 2| X) 21
SWSTAR000( 25 STAR 50 Index 220113(NH) 21
SWSTAR000( A8t STAR 50 Index 220426(MH 2| X) 2
O A& MO AZU(VaR : 99%AE|£FE,10Y7|F) [(GEE R )
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M F7t5H ME 0 0 0| &L
Al QMHEA 2% 0 0 022l
+A A (M= 0 2,159 -2,159 | &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 86.35 172.70 259.05 345.40 431.75 518.10 604.45 690.80
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 173
KRS0003014 SWAP_SPDR S&P O&G EXP_0322 3
KRS0003014 SWAP_NVIDIA CORP_0322 1
KRS0003014 SWAP_CRWDSTRK HLD INC_0322 0.48
KRS0003041. SWAP_MICRON TECH CORP_0331 1
KRS0003070 SWAP_PRSH ST FTRS ETF_0407 2
KRS0003070 SWAP_CRWDSTRK HLD INC_0407 0.48
KRS0003086. SWAP_PRSH ST FTRS ETF_0412 2

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

o






SAY  2022-04-28
712 2022-04-27

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 32,500.00 65,000.00 97,500.00 130,000.00

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. AlLI2| 2

EEUEE LR ES

KR4111S50008 =

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 22 -22 22 -22 -22 -22
-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% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33
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) Q|.u83ER)

~
!




Q  2022-04-28
Q 2022-04-27

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

25.10 50.21 75.31 100.41 125.51 150.62 175.72

200.82

0.00

0.00

0.00

0.00 -

717

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

26.15 52.31 78.46 104.61 130.76 156.92 183.07

209.22

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

316.38 632.75 949.13 1,265.5 1,581.88 1,898.25 2,214.63 2,531.00

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

1.77 3.54 5.30 7.07 8.84 10.61 12.37 14.14

0.00

0.00

0.00

0.00



QSN2-Low Su Gasoil G Jul22

0.00
0.00
0.00
— 0.00
&l
E’ 0.00 T T T T T T T 1
ol 0.00 256.00 512.00 768.00 1,024.00  1,280.00  1,536.00  1,792.00  2,048.00
M 0.00
0.00
0.00
0.00 -
7t
XBN2-GASOLINE RBOB FUT Jul22
0.00
0.00
0.00
— 0.00
&l
Er_ 0.00 : : : ; : : : ‘
ol 0.00 0.81 1.63 2.44 3.25 4.06 4.88 5.69 6.50
H 0.00
0.00
0.00
0.00 -
77
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLN2 WTI CRUDE FUTURE Jul22 39
CON2 BRENT CRUDE FUTR Jul22 41
HON2 NY Harb ULSD Fut Jul22 15
KR4175S500 2022-05 HeE{M= 51
NGN22 NATURAL GAS FUTR Jul22 76
QSN2 Low Su Gasoil G Jul22 20
XBN2 GASOLINE RBOB FUT Jul22 13
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



