2 2022-05-16
2 2022-05-13

U7|AHe| &

A
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=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.63 41.26 61.89 82.52 103.15 123.78

144.41 165.04

0.00

0.00

0.00

0.00 -

717

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

989.38

197.88 395.75 593.63 791.50 1,187.25

1,385.13 1,583.00

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 36.38 72.77 10M.53 181.91 218.30 254.68 291.06
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

53.83 107.65 161.48 215.30 269.13 322.95 376.78 430.60

/

/

72

KR4175560002-2022-06 E2{ M E

o~

.00

321.15 642.30 963.45 1,284.6! 1,605.75 1,926.90 2,248.05 2,569.20




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 317.50

T T

635.00

952.50 1,270.00 1,587.50

T

1,905.00

T 1

2,222.50 2,540.00

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 4.66

9.32

13.98 18.64 23.30

T

27.96

T 1

32.62 37.28

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

T T

00 99.00 198.00

297.00 396.00 495.00

T

594.00

T 1

693.00 792.00

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 403.44 806.88 1,210.31 1,613.75 2,017.19 2,420.63 2,824.06 3,227.50
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 0.00 294.69 589.38 884.06 1,178.75 1,473.44 1,768.13 2,062.81 2,357.50
H 0.00

0.00

0.00

0.00
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2022-05-16
2022-05-13

2. MI|A - &=
KR4101560008-2022-06 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 86.43 172.85 259.28 345.70 432.13 518.55 604.98 691.40
W 600
0.00
0.00
0.00
7t
3. AlLtE| R 2o RXHE E A Mo 43 GREEE)
KR4101S60008 2022-06 I AL 200K | =M= 62
7| =R HEH
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 -41 -41 -41 -41 -41
-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% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
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2. BH7[A|

HCK2-HSCEI Futures May22

0.00

3,278.00 4,917.00 6,556.00 8,195.00 9,834.00 11,473.00  13,112.00

1,639.00
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HHEER (FAEE-THY)
A a3

U7|AHe| &

A

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

OHE@R) =ZX[M(1-2)
Mt e = = | 0 53,614 -53,614| &L}
A 27t5dH  |SM 0 63,534 -63,534 | ZFLY
L=
KR4201563372-2022-06 =337.5
.00 84.38 168.75 253.13 337.50 421.88 506.25 590.63 675.00
74
KR4201563406-2022-06 =340
.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00




0.00

KR4301563370-2022-06 %337.5

0.00

0.00

0.00

0.00

0.00

.00

84.38

168.75

253.13

337.50

421.88

506.25

590.63

0.00

0.00

0.00 -

675.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201563372 2022-06 =337.5 2,775

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,681 1,608 1,529 1,445 1,358 1,268 1,176
-5.33% 1,408 1,309 1,207 1,103 999 893 787
-2.67% 962 849 736 623 510 397 284
0% 327 219 110 0 -111 -222 -333
2.67% -478 -566 -659 -755 -854 -955 -1,058
5.33% -1,413 -1,475 -1,545 -1,621 -1,702 -1,788 -1,877
8.00% -2/432 -2,470 -2,517 -2,572 -2,634 -2,702 -2,775
KR4201563406 2022-06 =340 754

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 433 414 394 372 349 326 301
-5.33% 367 341 314 286 258 229 200
-2.67% 257 225 194 163 131 100 69
0% 94 63 31 0 -32 -63 -95
2.67% -118 -145 -172 -200 -229 -259 -289
5.33% -369 -389 -410 -434 -458 -483 -510
8.00% -648 -660 -675 -692 711 -732 -754
KR4301563370 2022-06 %3375 610

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -540 -548 -559 -570 -583 -596 -610
-5.33% -272 -289 -306 -324 -343 -362 -381
-2.67% -68 -89 -111 -132 -154 -176 -197
0% 59 40 20 0 -20 -41 -62
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2. BH7[A|

OESXK2-C3825-EURO STOXX 50

8.60

m

)

~

un

<

(o]

o]

]

wn

o

any!

<

(22}

N

o

wn

—

o~

o]

]

i

o

o

o
o o o o o o o
S S S S S S S
o o o o o o o

ban [ S N e |

rn__n:ou\.

OESXK2-C3850-EURO STOXX 50

2.80

5.60

4.90

4.20

3.50

2.10

1.40

0.70

0.00



0.00 ‘

0.00

71

OESXK2-P3825-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

0.00

.00 54.95 109.90 164.85 219.80 274.75 329.70

439.60

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 60.85 121.70 182.55 243.40 304.25 365.10

486.80

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

0.08

0.23
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SAY  2022-05-16
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2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
Al #7158 |24 249 4,003 -3,754 | &LY
A F7t5H ME 519 0 519| &Ly
A 2715 |2 338 4613 4,274 | =LY
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 86.43 172.85 259.28 345.70 432.13 518.55 604.98 691.40
W 600
0.00
0.00
0.00 -
7t
KR4201563521-2022-06 =352.5
0.00
0.00
0.00
— 0.00
&l
500
ol 0.00 88.13 176.25 264.38 352.50 440.63 528.75 616.88 705.00
M 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

KR4201563554-2022-06 =355

.00 88.75 177.50 266.25 355N.75 532.50 621.25 710.00
74
KR4301563370-2022-06 3337.5
00 84.38 168.75 253.13 337.50 421.88 506.25 590.63 675.00
74

KR4301563404-2022-06 X340

~

.00

T T T T T T T 1

85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2022-06 DA I200K|=ME

KR4101560008

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -41 -41 -41 -41 -41 -41 -41
-5.33% -28 -28 -28 -28 -28 -28 -28
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 41 41 41 41 41 41 41
KR4201563521 2022-06 2352.5 19

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 7 7 7 6 6
-5.33% 7 7 6 6 5 4 4
-2.67% 6 5 4 3 2 2 1
0% 3 2 1 0 -1 -2 -3
2.67% -2 -2 -3 -4 -5 -6 -7
5.33% -7 -8 -9 -10 -1 -12 -13
8.00% -14 -15 -16 -17 -17 -18 -19
KR4201563554 2022-06 =355 220

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 87 84 81 76 71 65 59
-5.33% 79 74 68 61 54 46 38
-2.67% 63 55 46 36 27 17 7
0% 33 22 11 0 -1 -22 -34
2.67% -14 -26 -38 -50 -62 -74 -85
5.33% -79 -90 -102 -113 -125 -136 -148
8.00% -160 -169 -179 -189 -199 -210 -220
KR4301563370 2022-06 3£337.5 13

7|E=XpAte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 13 13 13
-5.33% 6 6 7 7 8 8 8
-2.67% 1 2 2 3 3 4 4
0% -1 -1 0 0 0 1 1
2.67% -3 -2 -2 -2 -1 -1 -1
5.33% -3 -3 -3 -3 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -3 -3
KR4301563404 2022-06 3340 5

7|Z=Rtel BiE g




7t -2500% -16.67%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 4 4 4 4 5 5 5
-5.33% 2 2 2 3 3 3 3
-2.67% 1 1 1 1 1 1 2

0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
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SAIY  2022-05-16
2022-05-13

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 23,130 0 23,130
= =% M= 2,183 25,851 -23,668| & 2|

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213C4M KRW/USD 27-06-22E
FXW213C4N USD/KRW 27-06-22E
FXW213C52< USD/KRW 27-06-22E
FXW213C5C- USD/KRW 27-06-22E

IEOOBD8RGM75 * S HZ 22 QEX|EAS0| 02{ 20| 0] ZAISHK| %S
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) (THEHOHRI)
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A OFEKRX300Q1 Sl A B (3= A

.l

KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
ol
;"ir, 0.00
3'; 0.00 86.43 172.85 259.28 345.70 432.13 518.55 604.98 691.40
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
|_7IC_X|-A|-O| I:I:IE)H
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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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= 662 0 662
A LIsdH |2 1,726 0 1,726 | % 2|
A &2t M 67 1,175 -1,108| &2
2. M7|A ™| &l X
VNCK2-VN30 Index Future May22
0.00
0.00
0.00
—~ 0.00
ol
g_r— 0.00
BF 0.00 317.50 635.00 952.50 1,270.00 1,587.50 1,905.00 2,222.50 2,540.00
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) 138
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 53

4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F)

=
40
s
o
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F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.29 0.57 0.86 1.14 143 1.71 2.00

2.28

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

0.29 0.57 0.86 1.14 1.43 1.71 2.00

2.28

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 0.29 0.57 0.86 1.14 1.43 1.71 2.00 2.28
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) 204
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,566
2.1088E+11 IHS Markit Global Carbon Index(TR) 102
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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SAIY  2022-05-16
2022-05-13

Mt {715 |ME 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 17,848 0 17,848
A &2t ME 0 9,681 -9,681| &2
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
;'ir_ 0.00
BF 0.00 22.07 4413 66.20 88.26 110.33 132.39 154.46 176.52
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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