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BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

21.18 42.36 63.54 84.72 105.90 127.08 148.26

169.44

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

203.06 406.13 609.19 812.25 1,015.31 1,218.38 1,421.44

1,624.50

0.00

0.00

0.00

0.00 -
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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 35.17 70.34 10M.68 175.85 211.02 246.19 281.36
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

53.89 107.78 161.66 215.55 269.44 323.33 377.21 431.10

/

/

72

KR4175550003-2022-05 &M E

o~

.00

317.95 635.90 953.85 1,271.8 1,589.75 1,907.70 2,225.65 2,543.60




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 288.50

T T

577.00

865.50 1,154.00 1,442.50

T

1,731.00

T 1

2,019.50 2,308.00

/

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 4.73

9.45

14.18 18.90 23.63

T

28.35

T 1

33.08 37.80

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

00 110.25 220.50

330.75 441.00 551.25

T

661.50

T 1

771.75 882.00

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 423.19 846.38 1,269.56 1,692.75 2,115.94 2,539.13 2,962.31 3,385.50
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 0.00 272.81 545.63 818.44 1,091.25 1,364.06 1,636.88 1,909.69 2,182.50
H 0.00

0.00

0.00

0.00
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KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 87.48 174.95 262.43 349.90 437.38 524.85 612.33 699.80
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101S60008 2022-06 [AL|200K|$ME 140
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -140 -140 -140 -140 -140 -140 -140
-5.33% -93 -93 -93 -93 -93 -93 -93
-2.67% -47 -47 -47 -47 -47 -47 -47
0% 0 0 0 0 0 0 0
2.67% 47 47 47 47 47 47 47
5.33% 93 93 93 93 93 93 93
8.00% 140 140 140 140 140 140 140
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HCK2-HSCEI Futures May22

0.00

3,381.00 5,071.50 6,762.00 8,452.50 10,143.00  11,833.50  13,524.00

1,690.50
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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 2,943

7| £ R O| HE A
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 835 824 808 786 758 724 685
-5.33% 794 762 722 675 621 562 498
-2.67% 654 586 513 434 351 265 176
0% 309 208 105 0 -106 -212 -319
2.67% -334 -446 -558 -671 -783 -895 -1,008
5.33% -1,293 -1,386 -1,482 -1,581 -1,682 -1,785 -1,890
8.00% -2,498 -2,557 -2,623 -2,696 -2,774 -2,857 -2,943
KR4301553553 2022-05 %355 228

7| EApA] B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -226 -226 -226 -226 -227 -227 -228
-5.33% -140 -141 -141 -142 -143 -144 -146
-2.67% -57 -59 -61 -64 -67 -69 -72
0% 12 8 4 0 -4 -8 -12
2.67% 55 51 47 43 39 34 30
5.33% 73 70 68 65 62 59 56
8.00% 77 76 75 74 73 71 69
KR4301553579 2022-05 %357.5 634

7| EApAC| B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -631 -631 -632 -632 -632 -633 -634
-5.33% -399 -399 -400 -402 -404 -407 -411
-2.67% -171 -175 -179 -185 -191 -198 -205
0% 30 20 10 0 -10 -21 -32
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OESXK2-C3825-EURO STOXX 50

37.10

64.93 74.20

55.65

46.38

18.55 27.83

9.28

0.00

OESXK2-C3850-EURO STOXX 50

29.80

44.70 52.15 59.60

37.25

22.35

14.90

7.45

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 47.80 95.60 143.40 191.20 239.00 286.80

0.00

382.40

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 52.20 104.40 156.60 208.80 261.00 313.20

417.60

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

0.2
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2| C| ool K200(F A B 8- THIT ZHE E)

A e 0 0 0| =LY
tllgt FtEH =M 0 0 0|ZtLY
A {753 |ME 612 0 612 | &Ly
A 27t5H  |SM 268 4,878 -4,610| & LY
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 87.48 174.95 262.43 349.90 437.38 524.85 612.33 699.80
4“ 0.00
0.00
0.00
0.00 -
74
KR4201553753-2022-05 =375
0.00
0.00
0.00
— 0.00
3]
% 0.00
EF 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
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 49
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-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% 33 33 33 33 33 33 33
8.00% 49 49 49 49 49 49 49
KR4201S53753 2022-05 =375 137

7|Z=Rtel BiE g




7t -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
17 17 17 17 16 15 14
17 17 16 15 14 12 10
16 15 13 11 8 5 1
11 8 4 0 -5 -10 -16
-2 -8 -14 -21 -28 -35 -43
-32 -40 -49 -57 -66 -74 -83
-84 -93 -102 -110 -119 -128 -137
KR4201553779 2022-05 2377.5 13
7| ZRHAEO|
7+ -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 -2
0 -1 -1 -2 -3 -3 -4
-3 -4 -4 -5 -6 -7 -8
-8 -9 -10 -10 -11 -12 -13
KR4301553579 2022-05 £357.5 19
7| ZERHAEO|
7+ -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 12
5 5 5 6 6 6 6
-1 -1 0 0 0 1 1
-5 -5 -4 -4 -4 -3 -3
-7 -7 -6 -6 -6 -6 -5
-7 -7 -7 -7 -7 -7 -7




2022-04-29
2022-04-28

ol
=

Al

71EY

O | O
I
)

o | O

o |
n
o

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2022-04-29
2022-04-28

ol
=

Al

71EY

o | —
™M | —
! o
~
o | O
™M
O |
=
N~
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
oF | oF
|
|k

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



SAY  2022-04-29
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H202 2E2E(H)(MAZ & -uHY)
1. A=
At 7t |=93H 0 252 -252
Al E3} ME 0 0 0/ &2
A f7t5d  |=45H 23,645 0 23,645
A &2t ME 1,527 25,615 -24,088| % Q)
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)
FXW213C4M KRW/USD 27-06-22E 2,049
FXW213C4N USD/KRW 27-06-22E 122
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{2420] Q0] SAIBIHXA| e
4, TPHMEO| XM I H(VaR : 99%HEIFF,10€7|F) (GE R L))
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KR4101560008-2022-06 A A LI|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 87.48 174.95 262.43 349.90 437.38 524.85 612.33 699.80
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101S60008 2022-06 DA L200K| =M= 98
|_7|c_x|-)\|-o| I:ﬁE)k-i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -98 -98 -98 -98 -98 -98 -98
-5.33% -65 -65 -65 -65 -65 -65 -65
-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% 65 65 65 65 65 65 65
8.00% 98 98 98 98 98 98 98
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ADIEH ELVN30QH A (FAZ=E
1. A=A

e e e I 0
M7 g5 |og 0 zel
At =%t HeE 0 0 0| &<
= ®5d  |dE 801 0 801
=A #7t5d |2 1,854 0 1,854 &2
= =3t M= 67 1,179 -1,112| &)
2. WI|NHe| &3 x
VNCK2-VN30 Index Future May22
0.00
0.00
0.00
— 0.00
ol
ir_ 0.00
ol 0.00 350.25 700.50 1,050.75 1,401.00 1,751.25 2,101.50 2,451.75 2,802.00
H 0.00
0.00
0.00
0.00
7t
3. AILIE| R £ RS A IH2 U0 A2 ) (EHSI:H Bt g)
2.5504E+11 VN30TR Index(EUR) 148
FXW213C2P:KRW/EUR 20-05-22E 46
FXW213C3G KRW/EUR 24-06-22E 32
FXW213C4L<KRW/EUR 22-07-22E 16
FXW213C4T: EUR/KRW 20-05-22E 5
VNCK?2 VN30 Index Future May22 64

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

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

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 0.54 0.81 1.08 1.35 1.62 1.89

2.16

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 0.81 1.08 1.35 1.62 1.89 2.16
M 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) 194
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,384
2.1088E+11 IHS Markit Global Carbon Index(TR) 97
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 16,404 0 16,404
A &2t Mz 0 9,713 -9,713| %2
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
EI_ 0.00
BF 0.00 20.25 40.51 60.76 81.01 101.26 121.52 141.77 162.02
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
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STAR 50 Index 220113(7|-8)
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Of| 7| E| 2t U Bt AL 3 = SFX|AF
1. A=A

M LIIEH |ME 0 0 o1&
M f715d  |2a¢ 0 0 0| &
A e = A 0 2,187 -2,187 | &Ly
A f715d  |a¢ 0 0 0/ &Q
2. TN &=
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
1[ 0.00
6r 0.00 87.48 174.95 262.43 349.90 437.38 524.85 612.33 699.80
<‘IJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR41015600 2022-06 2 AL|200K|$ME 175
KRS0003014 SWAP_SPDR S&P O&G EXP_0322 3
KRS0003014 SWAP_CRWDSTRK HLD INC_0322 0.49
KRS0003041. SWAP_MICRON TECH CORP_0331 1
KRS0003070 SWAP_PRSH ST FTRS ETF_0407 2
KRS0003070 SWAP_CRWDSTRK HLD INC_0407 0.49
KRS0003086 SWAP_PRSH ST FTRS ETF_ 0412 2
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THl- 2 3R
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SAY  2022-04-29
712 2022-04-28

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 32,550.00 65,100.00 97,650.00 130,200.00

H -0.02

-0.03

-0.05

-0.07 -
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KR4150550006-2022-05 SKS}O| S| A7HHEHME

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. 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)
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Q  2022-04-29
Q' 2022-04-28

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

U7|AHe| &

A
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=

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

25.17 50.34 75.51 100.68 125.85 151.02 176.19

201.36

0.00

0.00

0.00

0.00 -
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CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

26.24 52.48 78.71 104.95 131.19 157.43 183.66

209.90

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
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KR4175550003-2022-05 2| ME

0.00

0.00

0.00

~

0.00

.00

317.95 635.90 953.85 1,271.8 1,589.75 1,907.70 2,225.65 2,543.60

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

1.86 3.72 5.58 7.44 9.30 11.16 13.02 14.88

0.00

0.00

0.00

0.00



QSN2-Low Su Gasoil G Jul22

0.00
0.00
0.00
— 0.00
ol
E’ 0.00 T T T T T T T 1
Or 0.00 262.94 525.88 788.81 1,051.75 1,314.69 1,577.63 1,840.56 2,103.50
4“ 0.00
0.00
0.00
0.00 -
7%
XBN2-GASOLINE RBOB FUT Jul22
0.00
0.00
0.00
— 0.00
ol
?_r. 0.00 T T T ? T T T )
Or 0.00 0.83 1.67 2.50 3.33 4.16 5.00 5.83 6.66
4“ 0.00
0.00
0.00
0.00 -
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3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLN2 WTI CRUDE FUTURE Jul22 40
CON2 BRENT CRUDE FUTR Jul22 41
HONZ2 NY Harb ULSD Fut Jul22 15
KR4175S500 2022-05 H&{ME 51
NGN22 NATURAL GAS FUTR Jul22 81
QSN2 Low Su Gasoil G Jul22 21
XBN2 GASOLINE RBOB FUT Jul22 14
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



