2 2022-05-26
2 2022-05-25

U7|AHe| &

A

19

F=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.03 40.06 60.09 80.12 100.15 120.18 140.21

160.24

0.00

0.00

0.00

0.00 -

7t4

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

964.69

192.94 385.88 578.81 771.75 1,157.63 1,350.56

1,543.50

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 35.39 70.77 10M54 176.93 212.31 247.70 283.08
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

53.41 106.83 160.24 213.65 267.06 320.48 373.89 427.30

/

/

72

KR4175560002-2022-06 E2{ M E

o~

.00

315.75 631.50 947.25 1,263.0 1,578.75 1,894.50 2,210.25 2,526.00




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 309.44

T T

618.88

928.31 1,237.75 1,547.19

T

1,856.63

T 1

2,166.06 2,475.50

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 4.94

9.88

14.81 19.75 24.69

T

29.63

T 1

34.56 39.50

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 106.78

T T

213.55

320.33 427.10 533.88

T

640.65

T 1

747.43 854.20

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 423.25 846.50 1,269.75 1,693.00 2,116.25 2,539.50 2,962.75 3,386.00
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 0.00 288.69 577.38 866.06 1,154.75 1,443.44 1,732.13 2,020.81 2,309.50
H 0.00

0.00

0.00

0.00
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2022-05-26
2022-05-25

2. TN &=
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 86.54 173.08 259.61 346.15 432.69 519.23 605.76 692.30
<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 55
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -55 -55 -55 -55 -55 -55 -55
-5.33% -37 -37 -37 -37 -37 -37 -37
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 37 37 37 37 37 37 37
8.00% 55 55 55 55 55 55 55
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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  2022-05-26
712 2022-05-25

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

.00
0.00

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 2,879

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,475 1,439 1,396 1,350 1,299 1,245 1,188
-5.33% 1,288 1,223 1,155 1,085 1,014 941 867
-2.67% 885 803 722 640 559 477 396
0% 224 151 76 0 -77 -155 -233
2.67% -656 -704 -758 -816 -877 -941 -1,008
5.33% -1,671 -1,696 -1,727 -1,763 -1,804 -1,850 -1,900
8.00% -2,749 -2,759 -2,773 -2,792 -2,817 -2,845 -2,879
KR4201563406 2022-06 =340 779

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 366 358 348 336 323 310 295
-5.33% 325 309 291 273 255 236 216
-2.67% 231 209 186 164 141 119 9%
0% 66 44 22 0 -22 -45 -67
2.67% -164 -180 -197 -215 -233 -253 -272
5.33% -439 -447 -458 -470 -483 -497 -513
8.00% -735 -739 -744 -751 -759 -768 -779
KR4301563370 2022-06 33375 593

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -565 -567 -571 -575 -581 -587 -593
-5.33% -286 -296 -305 -316 -327 -339 -350
-2.67% -75 -89 -104 -119 -133 -148 -163
0% 36 24 12 0 -13 -26 -39
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2. BH7[A|

OESXM2-C3650-EURO STOXX 50

93.20

139.80 163.10 186.40

116.50

69.90

46.60

23.30

0.00

OESXM2-C3675-EURO STOXX 50

79.80

119.70 139.65 159.60

99.75

39.90 59.85

19.95

0.00



0.00 ‘

0.00

712

OESXM2-P3650-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

0.00

.00 25.05 50.10 75.15 100.20 125.25 150.30

200.40

0.00

0.00

0.00 -

0.00

7

OESXM2-P3675-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

0.00

.00 27.95 55.90 83.85 111.80 139.75 167.70

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

FXW213C5Q EUR/KRW 27-05-22E

FXW213C5Q KRW/EUR 26-08-22E
OESXM2-C3(EURO STOXX 50
OESXM2-C3tEURO STOXX 50
OESXM2-P3¢EURO STOXX 50

OESXM2-P3¢EURO STOXX 50

223.60
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SAY  2022-05-26
712 2022-05-25

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 519 0 519 &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 86.54 173.08 259.61 346.15 432.69 519.23 605.76 692.30
<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% -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% 5 5 5 5 5 5 4
-5.33% 5 5 5 4 4 4 3
-2.67% 4 4 3 3 2 2 1
0% 2 1 1 0 -1 -1 -2
2.67% -2 -3 -4 -4 -5 -6 -6
5.33% -8 -9 -10 -10 -1 -1 -12
8.00% -16 -16 -17 -17 -18 -18 -19
KR4201563554 2022-06 =355 214

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 54 53 52 50 48 45
-5.33% 52 50 48 45 41 37 33
-2.67% 44 40 35 29 23 17 11
0% 22 15 8 0 -8 -16 -23
2.67% -21 -30 -38 -47 -55 -64 -73
5.33% -89 -97 -104 -112 -120 -128 -137
8.00% -177 -182 -188 -194 -201 -207 -214
KR4301563370 2022-06 3£337.5 14

7|E=XpAte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 13 13 13 13 14
-5.33% 7 7 7 7 7 8 8
-2.67% 2 2 2 3 3 3 4
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -2 2 -2
KR4301563404 2022-06 3340 5

7|Z=Rtel BiE g




7} -2500%| -1667%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 3 3 3 3 3 3 3
-2.67% 1 1 1 1 1 1 1

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




2022-05-26
2022-05-25

ol
=

Al

71EY

o | <
[o0]
LN
)

o | O

o |
[o0]
LN
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



2022-05-26
2022-05-25

ol
=

Al

71EY

O | ©
o
o
~
o | O
o | ©
o
on
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  2022-05-26
712 2022-05-25

H202 2E2E(H)(MAZ & -uHY)
1. Y=

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 22,856 0 22,856
= =% M= 2,340 25,456 -23,117 | &<

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)

2,037

121

35

15

15

Of SAISHR| &3
GEETE)

766



2022-05-26
2022-05-25

A OFEKRX3009!

BT

-|>|

.l

KR4101560008-2022-06 A A LI|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 86.54 173.08 259.61 346.15 432.69 519.23 605.76 692.30
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= 90
|_7|c_x|-)\|-o| I:ﬁE)k-i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -90 -90 -90 -90 -90 -90 -90
-5.33% -60 -60 -60 -60 -60 -60 -60
-2.67% -30 -30 -30 -30 -30 -30 -30
0% 0 0 0 0 0 0 0
2.67% 30 30 30 30 30 30 30
5.33% 60 60 60 60 60 60 60
8.00% 90 90 90 90 90 90 90
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SAY  2022-05-26
712 2022-05-25

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 743 0 743
A LIsdH |2 1,749 0 1,749 | Q|
A &2t ME 0 988 -988 | %t Q|
2. M7|A ™| &l X
VNCM2-VN30 Index Future Jun22
0.00
0.00
0.00
—~ 0.00
&l
§',i 0.00
BF 0.00 316.75 633.50 950.25 1,267.00 1,583.75 1,900.50 2,217.25 2,534.00
4“ 0.00
0.00
0.00
0.00

3. MLIE| 28 £YFZHFE L0 EEH)

=

2.5504E+11 VN30TR Index(EUR)
FXW213C3G KRW/EUR 24-06-22E
FXW213C4L« KRW/EUR 22-07-22E
FXW213C5J4 KRW/EUR 26-08-22E
VNCM2 VN30 Index Future Jun22

APZ o] X|CH& A AZMU(VaR : 99% A2 FFE,10YL7|F)

o
$
1z
2
[0

272
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2 2022-05-25

U7|AHe| &

A

19

=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.28 0.55 0.83 1.10 1.38 1.65 1.93

2.20

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

0.28 0.55 0.83 1.10 1.38 1.65 1.93

2.20

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 0.28 0.55 0.83 1.10 1.38 1.65 1.93 2.20
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) 197
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,437
2.1088E+11 IHS Markit Global Carbon Index(TR) 99
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)



SAIY  2022-05-26
2022-05-25

M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 14,054 0 14,054
=4 =l A= 0 7,981 -7,981| % Q)
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 20.33 40.66 60.99 81.32 101.65 121.98 142.31 162.64
H 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C5P< KRW/EUR 27-06-22E
MOZz22 ECX EMISSION Dec22

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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SAY  2022-05-26
712 2022-05-25

74 2H CH A
et K= ] 0 0 0 &2
A NES A2l 8,851 0 8,851 %2

o

2. WI|MHEe &

B

17

4

3.AILIZ|E £ ZHF (X &AM Y FH) (Tl 2HR)
SWSTARO0O( 213t STAR 50 Index 220113(7|2) 3
SWSTARO000( ISt STAR 50 Index 220113(0|2H) 3
SWSTAROOO( A$F STAR 50 Index 220113(H| 2| X) 3
SWSTAR000( A STAR 50 Index 220113(NH) 3
SWSTAROOO( ASF STAR 50 Index 220426(H| 2| X) 2
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0.03

— 0.02
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ol 0.00 33,200.00 66,400.00 99,600.00 132,800.00
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0.11
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KR4111S60007 =
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A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -38 -38 -38 -38 -38 -38 -38
-5.33% -26 -26 -26 -26 -26 -26 -26
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 26 26 26 26 26 26 26
8.00% 38 38 38 38 38 38 38
KR4150560005 2022-06 SKSIO| AT HM =2 37
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-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) (EH =4 2ER)




2022-05-26
2022-05-25

2. TN &=
KR4101560008-2022-06 A A II|200X| =M E
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 86.54 173.08 259.61 346.15 432.69 519.23 605.76 692.30
<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 28
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -28 -28 -28 -28 -28 -28 -28
-5.33% -18 -18 -18 -18 -18 -18 -18
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CLN2-WTI CRUDE FUTURE Jul22
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0.00
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CLN2 WTI CRUDE FUTURE Jul22 43
Ccou2 BRENT CRUDE FUTR Sep22 45
HON2 NY Harb ULSD Fut Jul22 15
KR4175S600 2022-06 He2{M= 51
NGN22 NATURAL GAS FUTR Jul22 96
QSN2 Low Su Gasoil G Jul22 21
XBN2 GASOLINE RBOB FUT Jul22 15
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