2 2022-05-19
2 2022-05-18

U7|AHe| &

A
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F=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.87 41.75 62.62 83.49 104.36 125.24 146.11

166.98

0.00

0.00

0.00

0.00 -

7t4

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

200.19 400.38 600.56 800.75 1,000.94 1,201.13 1,401.31

1,601.50

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 37.12 74.23 11M.46 185.58 222.69 259.81 296.92
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

56.80 113.60 170.40 227.20 284.00 340.80 397.60 454.40

/

/

72

KR4175560002-2022-06 E2{ M E

o~

.00

316.90 633.80 950.70 1,267.6 1,584.50 1,901.40 2,218.30 2,535.20




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 341.94

T T

683.88

1,025.81 1,367.75 1,709.69

T

2,051.63

T 1

2,393.56 2,735.50

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 5.00

T T

10.00

15.00 20.00 25.00

T

30.00

T 1

35.00 40.00

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 102.95

T T

205.90

308.85 411.80 514.75

T

617.70

T 1

720.65 823.60

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 419.50 839.00 1,258.50 1,678.00 2,097.50 2,517.00 2,936.50 3,356.00
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 0.00 319.38 638.75 958.13 1,277.50 1,596.88 1,916.25 2,235.63 2,555.00
H 0.00

0.00

0.00

0.00
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{t5 = S,
A FEH (M= 697 0 697 | ZhLY
2. TN &=
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
g‘i 0.00
6r 0.00 87.10 174.20 261.30 348.40 435.50 522.60 609.70 696.80
<‘IJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4101S60008 2022-06 [AL|200K|$ME 56
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -56 -56 -56 -56 -56 -56 -56
-5.33% -37 -37 -37 -37 -37 -37 -37
-2.67% -19 -19 -19 -19 -19 -19 -19
0% 0 0 0 0 0 0 0
2.67% 19 19 19 19 19 19 19
5.33% 37 37 37 37 37 37 37
8.00% 56 56 56 56 56 56 56
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2. BH7[A|

HCK2-HSCEI Futures May22

0.00

3,541.50 5,312.25 7,083.00 8,853.75 10,624.50  12,395.25  14,166.00

1,770.75

onl
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HSCEI Futures May22

HCK?2

on

Z|c= Ao A= (VaR : 99%

4. mpMArE O



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

SAY  2022-05-19
712 2022-05-18

HHEER (FAEE-THY)
A a3

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 2,913

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,758 1,695 1,626 1,554 1,479 1,401 1,321
-5.33% 1,471 1,382 1,292 1,200 1,108 1,016 922
-2.67% 976 878 781 683 585 487 389
0% 263 177 90 0 -91 -183 -276
2.67% -630 -691 -757 -828 -903 -981 -1,062
5.33% -1,641 -1,676 -1,719 -1,768 -1,824 -1,884 -1,949
8.00% -2,714 -2,731 -2,755 -2,786 -2,823 -2,865 -2,913
KR4201563406 2022-06 =340 792

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 449 433 416 398 378 357 336
-5.33% 382 358 334 310 285 260 234
-2.67% 260 233 205 178 151 123 9%
0% 77 52 26 0 -26 -53 -80
2.67% -159 -178 -199 -220 -243 -266 -290
5.33% -433 -445 -459 -474 -491 -510 -529
8.00% -728 -734 -742 -752 -764 -777 -792
KR4301563370 2022-06 33375 568

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -516 -522 -529 -538 -547 -557 -568
-5.33% -245 -259 -274 -289 -304 -320 -336
-2.67% -55 -73 -90 -108 -125 -143 -160
0% 39 27 14 0 -14 -29 -44
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2. BH7[A|

OESXK2-C3825-EURO STOXX 50

3.90

7.80

6.83

5.85

4.88

2.93

1.95

0.98

0.00

OESXK2-C3850-EURO STOXX 50

1.90

3.80

3.33

2.85

2.38

1.43

0.95

0.48

0.00



0.00

71

OESXK2-P3825-EURO STOXX 50

0.00
0.00
0.00
—~ 0.00
ol
Er’ 0-00 T T T d T T T 1
ol 0.00 23.48 46.95 70.43 93.90 117.38 140.85 164.33 187.80
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 T )
ol 0.00 29.25 58.50 87.75 117.00 146.25 175.50 204.75 234.00
4“ 0.00
0.00
0.00
0.00 -
77
3. AlLIE| Q8 20T EHE A CH& oA ) GREE)
260105SQPX SG EURO Covered CALL STRATEGY 8
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
OESXK2-C38 EURO STOXX 50 0.05
OESXK2-P38 EURO STOXX 50 0.1
OESXK2-P38 EURO STOXX 50 3
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SAY  2022-05-19
712 2022-05-18

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

MR {ItEd  |ME 0 0 0 S
Al {71538 |8 0 0 NESTT
7 ftsd  |ME 523 0 523 E L
A *t5H |24 338 4,613 4,274 FHLY
TE7[A| "l &l x
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
ar
— 0.00 T T T 1 T T T 1
El' 0.00 87.10 174.20 261.30 348.40 435.50 522.60 609.70 696.80
<lIJ 0.00
0.00
0.00
0.00 -
7tA
KR4201563521-2022-06 2352.5
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 0.00 88.13 176.25 264.38 352.50 440.63 528.75 616.88 705.00
«J 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% -42 -42 -42 -42 -42 -42 -42
-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% 42 42 42 42 42 42 42
KR4201563521 2022-06 2352.5 20

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 5 4
-2.67% 6 5 4 4 3 2 1
0% 2 2 1 0 -1 -2 -3
2.67% -2 -3 -4 -5 -6 -7 -7
5.33% -9 -10 -10 -11 -12 -12 -13
8.00% -17 17 -18 -18 -19 -19 -20
KR4201563554 2022-06 =355 231

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 84 82 79 76 72 67 62
-5.33% 77 73 68 62 56 49 43
-2.67% 61 54 46 38 30 21 12
0% 29 20 10 0 -10 -20 -30
2.67% -23 -33 -44 -54 -64 -74 -85
5.33% -96 -105 -114 -123 -133 -142 -152
8.00% -185 -192 -199 -206 -214 -222 -231
KR4301563370 2022-06 3£337.5 12

7|E=XpAte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 12 12 12 12 12
-5.33% 5 6 6 6 7 7 7
-2.67% 1 2 2 2 3 3 4
0% -1 -1 0 0 0 1 1
2.67% -2 -1 -1 -1 -1 -1 0
5.33% -2 -2 -2 -2 -1 -1 -1
8.00% -2 -2 -2 -2 -2 2 -2
KR4301563404 2022-06 3340 5

7|Z=Rtel BiE g




74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 >
-5.33% 2 2 2 2 2 3 3
-2.67% 1 1 1 1 1 1 1

0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 0 0 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1

99% A B4, 10U 7| F) EHel = 2HR)
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SAY  2022-05-19
712 2022-05-18

H202 2YHEE (H) (X 3 = &-1t4d)
1. A=A

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 22,471 0 22,471
= =% M= 2,343 25,497 -23,153| &<

2. WI|MHEe &

19

F=

3.AUE|2E 2 =HS (F &L Y=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
FXW213C5J4 USD/KRW 27-06-22E
IEOOBD8RGM75

Z| &M ASU(VaR : 99% A2 F=F 102 7| F)
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2
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A OFEKRX3009!

BT

-|>|
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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 87.10 174.20 261.30 348.40 435.50 522.60 609.70 696.80
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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SAIY  2022-05-19
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r=
H
rx

r>
RN

ol | ol
[}
| >

H1 | me | o

698

698

NN o
i

o[ | O[X
rH
|> | x| rx

1,723

OO |O|O|O

1,723

r=
B P TR

ofm|4o|do|ofm|do|do

fot
H1 | o | i

r[4r[r
rx

200

1,546

-1,346

2. WI|MHEe &

19

=

VNCK2-VN30 Index Future May22

0.00

0.00

0.00

—~ 0.00

o 0.00
ol 0.00

0.00

320.23 640.45 960.68 1,280.90 1,601.13

1,921.35

2,241.58

2,561.80

0.00

0.00

0.00

3. MLIE| 28 £YFZHFE L0 EEH)
2.5504E+11 VN30TR Index(EUR)
FXW213C2P: KRW/EUR 20-05-22E
FXW213C3G KRW/EUR 24-06-22E
FXW213C4L< KRW/EUR 22-07-22E
FXW213C4T< EUR/KRW 20-05-22E
FXW213C5H EUR/KRW 20-05-22E
FXW213C5J4 KRW/EUR 26-08-22E
VNCK?2 VN30 Index Future May22

o

w
(0]
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F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.29 0.59 0.88 1.17 1.46 1.76 2.05

2.34

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 0.59 0.88 1.17 1.46 1.76 2.05

2.34

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 0.59 0.88 1.17 1.46 1.76 2.05 2.34
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) 210
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,659
2.1088E+11 IHS Markit Global Carbon Index(TR) 105
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= 15,798 0 15,798
A =2} A= 0 9,663 -9,663| &2
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 22.93 45.86 68.79 91.72 114.65 137.58 160.51 183.44
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

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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