2 2022-05-10
2 2022-05-09

U7|AHe| &

A

19

=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.23 40.45 60.68 80.90 101.13 121.35 141.58

161.80

0.00

0.00

0.00

0.00 -

717

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

980.94

196.19 392.38 588.56 784.75 1,177.13 1,373.31

1,569.50

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 35.90 71.81 107.71/143:.61 179.51 215.42 251.32 287.22
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

52.61 105.23 157.84 210.45 263.06 315.68 368.29 420.90

/

/

72

KR4175550003-2022-05 &M E

o~

.00

318.50 637.00 955.50 1,274.0 1,592.50 1,911.00 2,229.50 2,548.00




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 292.63

T T

585.25

877.88 1,170.50 1,463.13

T

1,755.75

T 1

2,048.38 2,341.00

/

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 4.79

9.58

1437 19.16 23.95

T

28.74

T 1

33.53 38.32

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 103.40

T T

206.80

310.20 413.60 517.00

T

620.40

T 1

723.80 827.20

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 405.50 811.00 1,216.50 1,622.00 2,027.50 2,433.00 2,838.50 3,244.00
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 0.00 277.13 554.25 831.38 1,108.50 1,385.63 1,662.75 1,939.88 2,217.00
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 86.33 172.65 258.98 345.30 431.63 517.95 604.28 690.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4101S60008 2022-06 [AL|200K|$ME 62
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -4 -41 -4 -4 -4
-2.67% -21 -21 -21 -21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 4 41 4 41 41 41 41
8.00% 62 62 62 62 62 62 62
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HCK2-HSCEI Futures May22

0.00

3,394.50 5,091.75 6,789.00 8,486.25 10,183.50  11,880.75  13,578.00

1,697.25
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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
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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
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3. AlLIE|Q 8 20T A HE & A 04 ) (Er9): 4y Btl)
KR4201S53571 2022-05 &357.5 2,438

7| £ R O| HE A
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 87 87 87 87 87 87 87
-5.33% 87 87 87 87 86 85 83
-2.67% 86 85 83 78 72 64 53
0% 60 44 24 0 -27 -56 -88
2.67% -196 -245 -295 -345 -396 -446 -498
5.33% -1,034 -1,073 -1,115 -1,158 -1,203 -1,249 -1,295
8.00% -2,332 -2,341 -2,354 -2,370 -2,390 -2,412 -2,438
KR4301553553 2022-05 %355 253

7| EApA] B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -253 -253 -253 -253 -253 -253 -253
-5.33% -168 -168 -168 -168 -168 -168 -168
-2.67% -83 -83 -83 -83 -83 -83 -83
0% 2 1 1 0 -1 -2 -3
2.67% 70 68 66 64 62 60 57
5.33% 90 89 89 88 87 86 84
8.00% 91 91 91 91 91 91 90
KR4301553579 2022-05 %357.5 688

7| EApAC| B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -688 -688 -688 -688 -688 -688 -688
-5.33% -458 -458 -458 -458 -458 -458 -458
-2.67% -228 -228 -228 -228 -228 -228 -228
0% 2 2 1 0 -1 -3 -5
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OESXK2-C3850-EURO STOXX 50

9.20

13.80 16.10 18.40

11.50

4.60 6.90

2.30

0.00



0.00 ‘
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OESXK2-P3825-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 53.58 107.15 160.73 214.30 267.88 321.45

0.00

428.60

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 58.95 117.90 176.85 235.80 294.75 353.70

471.60

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

0.01

0.26

0.23
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2| C| ool K200(F A B 8- THIT ZHE E)

M LIIEH |ME 0 0 o1&
M {715d |24 0 0 o1&
A LIIEH |ME 604 0 604| LY
A *t5H |24 268 4,878 -4,610| & LY
TE7[A| "l &l x
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
=r
— 0.00 T T T 1 T T T 1
El' 0.00 86.33 172.65 258.98 345.30 431.63 517.95 604.28 690.60
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
KR4201553753-2022-05 =375
0.00
0.00
0.00
— 0.00
3]
% 0.00
3r 0.00 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
4“ 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 )
?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 52

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 0
2.67% 0 0 -1 -1 -2 -3 -4
5.33% -3 -5 -7 -9 -12 -14 -17
8.00% -27 -31 -35 -39 -44 -48 -52

KR4201553779 2022-05 E£377.5 4
7| =R HE

74 -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
533% 0 0 0 -1 -1 -1 -1
8.00% -2 -2 -3 -3 -3 -4 -4

KR4301553579 2022-05 $£357.5 21
7| RO HE

74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21 21
-5.33% 14 14 14 14 14 14 14
-2.67% 7 7 7 7 7 7 7

0% 0 0 0 0 0 0 0
2.67% -6 -6 -6 -6 -6 -6 -5
5.33% -9 -9 -9 -9 -9 -8 -8
8.00% -9 -9 -9 -9 -9 -9 -9
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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 86.33 172.65 258.98 345.30 431.63 517.95 604.28 690.60
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= 97
|_7|c_x|-)\|-o| I:ﬁE)k-i
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% -64 -64 -64 -64 -64 -64 -64
-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% 64 64 64 64 64 64 64
8.00% 97 97 97 97 97 97 97
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1. A=A

Mt e e B 0
AT FEH |2 0 At Q|
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 748 0 748
A LIsdH |2 1,853 0 1,853 | Q|
A =l ME 67 1,178 -1,111| &2
2. M7|A ™| &l X
VNCK2-VN30 Index Future May22
0.00
0.00
0.00
—~ 0.00
ol
ir_ 0.00
Or 0.00 340.50 681.00 1,021.50 1,362.00 1,702.50 2,043.00 2,383.50 2,724.00
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) 148
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 60
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.30 0.59 0.89 1.18 1.48 1.77 2.07

2.36

0.00

0.00

0.00

0.00 -

74

210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.30 0.59 0.89 1.18 1.48 1.77 2.07

2.36

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.30 0.59 0.89 1.18 1.48 1.77 2.07 2.36
A 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) 211
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,678
2.1088E+11 IHS Markit Global Carbon Index(TR) 105
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2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 22.89 45.77 68.66 91.54 114.43 137.31 160.20 183.08
H 0.00
0.00
0.00
0.00
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FXW213C4R<KRW/EUR 23-05-22E
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=A w7158 (M= 0 2,158 -2,158 | & LK
= f715d  |2¥ 0 0 0| e

2. WI|MHEe &

0.00

19

F=

KR4101560008-2022-06 A A II|200X| =M E

0.00

0.00

— 0.00

o 0.00
ol 0.00

86.33

172.65

258.98

345.30

431.63

517.95

604.28 690.60

H 000

0.00

0.00

0.00

3. MLIE| 28 £FZHFE L0 =)

KR4101S600 2022-06 ZAL|200X| =M=
KRS0003014 SWAP_SPDR S&P O&G EXP_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
KRS0003135 SWAP_MICROSOFT CP_0429

o &= H(VaR : 9% EFF, 102 7| F)

g
=)
y::
2
[0

—
~
w

0.2
0.36

044

o
£
i
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SAY  2022-05-10
712 2022-05-09

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 33,050.00 66,100.00 99,150.00 132,200.00

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 54,000.00 108,000.00 162,000.00 216,000.00

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

~
!
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2 2022-05-09
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U7|AHe| &
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=

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

27.08 54.17 81.25 108.33 135.41 162.50 189.58

216.66

0.00

0.00

0.00

0.00 -

717

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

28.10 56.20 84.29 112.39 140.49 168.59 196.68

224.78

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

318.50 637.00 955.50 1,274.0 1,592.50 1,911.00 2,229.50 2,548.00

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

T T T T T T 1

2.03 4.07 6.10 8.13 10.16 12.20 14.23 16.26

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 0.00 272.50 545.00 817.50 1,090.00 1,362.50 1,635.00 1,907.50 2,180.00
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 0.92 1.83 2.75 3.66 4.58 5.49 6.41 7.32
4“ 0.00
0.00
0.00
0.00 -
714
3. AUE|QE 2ol PR HE I & Mo 42 ) Chol:H Tre))
CLN2 WTI CRUDE FUTURE Jul22 43
CON2 BRENT CRUDE FUTR Jul22 44
HONZ2 NY Harb ULSD Fut Jul22 16
KR4175S500 2022-05 H&{ME 51
NGN22 NATURAL GAS FUTR Jul22 88
QSN2 Low Su Gasoil G Jul22 22
XBN2 GASOLINE RBOB FUT Jul22 15
4. THEAE Q| |2 MO 42N (VaR : 99%MEI4E, 1027 F) ChQ|:uHTre))

675




