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BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

21.65 43.30 64.95 86.60 108.25 129.90 151.55

173.20

0.00

0.00

0.00

0.00 -

717

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

203.38 406.75 610.13 813.50 1,016.88 1,220.25 1,423.63

1,627.00

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 36.92 73.84 11M.68 184.60 221.52 258.44 295.36
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

54.40 108.80 163.20 217.60 272.00 326.40 380.80 435.20

/

/

72

KR4175550003-2022-05 &M E

o~

.00

314.15 628.30 942.45 1,256.6! 1,570.75 1,884.90 2,199.05 2,513.20




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 285.31

T T

570.63

855.94 1,141.25 1,426.56

T

1,711.88

T 1

1,997.19 2,282.50

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 4.81

9.62

14.42 19.23 24.04

T

28.85

T 1

33.65 38.46

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 107.53

T T

215.05

322.58 430.10 537.63

T

645.15

T 1

752.68 860.20

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 421.19 842.38 1,263.56 1,684.75 2,105.94 2,527.13 2,948.31 3,369.50
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 0.00 271.44 542.88 814.31 1,085.75 1,357.19 1,628.63 1,900.06 2,171.50
H 0.00

0.00

0.00

0.00
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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
Or 0.00 88.90 177.80 266.70 355.60 444.50 533.40 622.30 711.20
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101S60008 2022-06 [AL|200K|$ME 142
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -142 -142 -142 -142 -142 -142 -142
-5.33% -95 -95 -95 -95 -95 -95 -95
-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% 95 95 95 95 95 95 95
8.00% 142 142 142 142 142 142 142
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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 -



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

7%

3. AlLIE|Q 8 20T A HE & A 04 ) (Er9): 4y Btl)
KR4201S53571 2022-05 &357.5 3,295

7| £ R O| HE A
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,080 1,065 1,045 1,017 984 945 900
-5.33% 1,014 972 923 867 806 740 669
-2.67% 801 721 637 550 461 369 276
0% 316 211 105 0 -106 -211 -317
2.67% -515 -613 -713 -814 -916 -1,019 -1,123
5.33% -1,651 -1,719 -1,792 -1,870 -1,952 -2,038 -2,127
8.00% -2,984 -3,018 -3,060 -3,110 -3,166 -3,228 -3,295
KR4301553553 2022-05 %355 216

7| EApA] B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -214 -214 -214 -214 -215 -215 -216
-5.33% -127 -128 -129 -130 -131 -133 -135
-2.67% -47 -49 -52 -55 -58 -62 -65
0% 12 8 4 0 -4 -8 -12
2.67% 40 37 34 31 28 24 21
5.33% 47 46 45 44 42 40 38
8.00% 48 48 47 47 47 46 45
KR4301553579 2022-05 %357.5 610

7| EApAC| B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -607 -607 -607 -607 -608 -609 -610
-5.33% -371 -372 -374 -376 -379 -383 -387
-2.67% -147 -152 -158 -165 -172 -180 -188
0% 32 21 11 0 -11 -22 -32




2.67% 128 119 110 101 91 81 71
5.33% 158 155 150 145 140 134 127
8.00% 163 162 161 160 158 155 152
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OESXK2-C3850-EURO STOXX 50

39.30

58.95 68.78

49.13

29.48

19.65

9.83

0.00



0.00 ‘
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OESXK2-P3825-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
Er’ 0-00 T T T d T T 1
ol 0.00 38.38 76.75 115.13 153.50 191.88 230.25 307.00
l(“ 0.00

0.00

0.00

0.00 -

7%
OESXK2-P3850-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
?.r- 0.00 T T T ’ T T )
ol 0.00 42.28 84.55 126.83 169.10 211.38 253.65 338.20
4“ 0.00

0.00

0.00

0.00 -

7%

3. AlLfE| 28 2o REHE @Il A o Aa) GREE)
260105SQPX SG EURO Covered CALL STRATEGY 18
FXW213C2F<KRW/EUR 27-05-22E 21
FXW213C38:KRW/EUR 27-05-22E 64
FXW213C4L< KRW/EUR 24-06-22E 32
OESXK2-C38 EURO STOXX 50 0.05
OESXK2-C38 EURO STOXX 50 1
OESXK2-P38 EURO STOXX 50 0.16
OESXK2-P38 EURO STOXX 50 5
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SAIY  2022-05-02
712 2022-04-29

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 622 0 622 | &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 88.90 177.80 266.70 355.60 444.50 533.40 622.30 711.20
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
&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 =375 161

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23 23 23 22 22 21 20
-5.33% 23 22 21 20 19 17 14
-2.67% 21 19 17 14 11 7 3

0% 14 10 5 0 -5 -1 -17
2.67% -6 -13 -20 -28 -35 -43 -50
5.33% -48 -56 -64 -73 -81 -90 -98
8.00% -114 -122 -129 -137 -145 -153 -161

KR4201S53779 2022-05 =377.5 16
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 2 2 2 2 2 1 1
-2.67% 2 2 1 1 1 1 0

0% 1 1 0 0 -1 -1 -2
2.67% 0 -1 -2 -3 -3 -4 -5
5.33% -4 -5 -6 -7 -8 -9 -10
8.00% -11 -11 -12 -13 -14 -15 -16

KR4301S53579 2022-05 %£357.5 18
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 11 11 11 11 11 11 12
-2.67% 4 5 5 5 5 5 6

0% -1 -1 0 0 0 1 1
2.67% -4 -4 -3 -3 -3 -2 -2
5.33% -5 -5 -5 -4 -4 -4 -4
8.00% -5 -5 -5 -5 -5 -5 -5

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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SAIY  2022-05-02
712 2022-04-29
H202REHECS (H) (X H=¢h-atd)
1. A=A
M 5 |rdZHE 0 0 0
A 3t ME 0 0 0/&e
Sl {7tsd |95 d 23,272 0 23,272
= E3} ME 1,507 25,281 -23,774| % Q)
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
FXW213C4M KRW/USD 27-06-22E 2,023
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) (THEHDHRI)
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SAIY  2022-05-02
712 2022-04-29
A OFEKRX300Q1 Sl A B (3= A

KR4101560008-2022-06 A A LI|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 88.90 177.80 266.70 355.60 444.50 533.40 622.30 711.20
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= 99
|_7|c_x|-)\|-o| I:ﬁE)k-i
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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAIY  2022-05-02
712 2022-04-29

ADIEH ELVN30QH A (FAZ=E
1. A=A

Mt e e B 0
AT FEH |2 0 At Q|
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 766 0 766
A LIsdH |2 1,833 0 1,833 | Q|
A &2t ME 66 1,165 -1,099 | &t Q|
2. M7|A ™| &l X
VNCK2-VN30 Index Future May22
0.00
0.00
0.00
—~ 0.00
ol
ir_ 0.00
Or 0.00 348.00 696.00 1,044.00 1,392.00 1,740.00 2,088.00 2,436.00 2,784.00
4“ 0.00
0.00
0.00
0.00
7t
3. AjLtE| 2% &0l X F(X|CH & A of A2 o) (THEHTER)
2.5504E+11 VN30TR Index(EUR) 147
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 61

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) 3,383
2.1088E+11 IHS Markit Global Carbon Index(TR) 97
4. THEAEO| A|TH2 L0 AT (VaR : 99% A 4F,1027|F) GREEE)
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 16,707 0 16,707
A =2} A= 0 9,603 -9,603| &2
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 20.67 41.34 62.01 82.68 103.35 124.02 144.69 165.36
H 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(Z|8)
STAR 50 Index 220113(0|2H)
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ArZoU(VaR : 99% A 2|

TE,10€7|8)

o

—_

[0



SAIY  2022-05-02
2022-04-29

M LIIEH |ME 0 0 o1&
Al QMHEA 2% 0 0 022l
A e = A 0 2,223 -2,223 | &L
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
=
:lr, 0.00
6r 0.00 88.90 177.80 266.70 355.60 444.50 533.40 622.30 711.20
<‘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 178
KRS0003014 SWAP_SPDR S&P O&G EXP_0322 2
KRS0003014 SWAP_CRWDSTRK HLD INC_0322 0.36
KRS0003041. SWAP_MICRON TECH CORP_0331 0.23
KRS0003070 SWAP_PRSH ST FTRS ETF_0407 1
KRS0003070 SWAP_CRWDSTRK HLD INC_0407 0.36
KRS0003086 SWAP_PRSH ST FTRS ETF_ 0412 1
KRS0003135 SWAP_MICROSOFT CP_0429 0.09
4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F) (THRHHOERI)
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SAIY  2022-05-02
712 2022-04-29

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 33,700.00 67,400.00 101,100.00 134,800.00

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 56,250.00 112,500.00 168,750.00 225,000.00
M -0.03

-0.06

-0.08




3.AILE| Y &R HE (XM HSH) (G R ET))
KR4111S50008 2022-05 AHEMRINE M Z 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% -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 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)

~
(o]



2 2022-05-02
2 2022-04-29

AR QI AT A B (1 A -THH)

U7|AHe| &

A

19

=

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

25.87

51.74 77.60 103.47 129.34 155.21 181.07

206.94

0.00

0.00

0.00

0.00 -

717

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

26.82

53.63 80.45 107.26 134.08 160.89 187.71

214.52

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

314.15 628.30 942.45 1,256.6 1,570.75 1,884.90 2,199.05 2,513.20

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

1.75 3.50 5.24 6.99 8.74 10.49 12.23 13.98

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 0.00 269.56 539.13 808.69 1,078.25 1,347.81 1,617.38 1,886.94 2,156.50
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 0.85 1.70 2.55 3.40 4.25 5.10 5.95 6.80
4“ 0.00
0.00
0.00
0.00 -
714
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLN2 WTI CRUDE FUTURE Jul22 41
CON2 BRENT CRUDE FUTR Jul22 42
HONZ2 NY Harb ULSD Fut Jul22 15
KR4175S500 2022-05 H&{ME 50
NGN22 NATURAL GAS FUTR Jul22 76
QSN2 Low Su Gasoil G Jul22 21
XBN2 GASOLINE RBOB FUT Jul22 14
4. THEAE Q| |2 MO 42N (VaR : 99%MEI4E, 1027 F) (EHgl s akel)



