2 2022-06-03
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U7|AHe| &

A
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F=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

19.53 39.06 58.58 78.11 97.64 117.17 136.69

156.22

0.00

0.00

0.00

0.00 -

7t4

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

914.06

182.81 365.63 548.44 731.25 1,096.88 1,279.69

1,462.50

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 34.02 68.03 10M.06 170.08 204.09 238.11 272.12
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

59.86 119.73 179.59 239.45 299.31 359.18 419.04 478.90

/

/

72

KR4175560002-2022-06 E2{ M E

o~

.00

313.08 626.15 939.23 1,252.3 1,565.38 1,878.45 2,191.53 2,504.60




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 282.06

T T

564.13

846.19 1,128.25 1,410.31

T

1,692.38

T 1

1,974.44 2,256.50

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 4.86

9.72

14.58 19.44 24.30

T

29.16

T 1

34.02 38.88

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 103.18

T T

206.35

309.53 412.70 515.88

T

619.05

T 1

722.23 825.40

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 422.56 845.13 1,267.69 1,690.25 2,112.81 2,535.38 2,957.94 3,380.50
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 0.00 260.31 520.63 780.94 1,041.25 1,301.56 1,561.88 1,822.19 2,082.50
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

0.00

87.50 175.00 262.50 350.00 437.50 525.00 612.50

700.00

0.00

0.00

0.00

0.00 -

717

KR4101590005-2022-09 A A I|200X| =M E

0.00

0.00

0.00

0.00

0.00

87.50 175.00 262.50 350.00 437.50 525.00 612.50

700.00

0.00

0.00

0.00

0.00 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2022-06 DA I200K|=ME

KR4101560008

7| =R AbO| EH 5
74 -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
KR4101S90005 2022-09 [ALR00K|+=ME 7

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 5 5 5 5 5 5 5
8.00% 7 7 7 7 7 7 7
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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2. WI|MHEe &
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HCM2-HSCEI Futures Jun22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,811.75 3,623.50 5,435.25 7,247.00 9,058.75 10,870.50  12,682.25  14,494.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCM2 HSCEI Futures Jun22 3

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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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  2022-06-03
712 2022-06-02

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 3,226

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,683 1,664 1,642 1,616 1,587 1,555 1,522
-5.33% 1,502 1,455 1,408 1,359 1,310 1,261 1,210
-2.67% 977 926 874 822 770 717 664
0% 91 64 34 0 -36 -75 -115
2.67% -979 -986 -996 -1,010 -1,027 -1,047 -1,070
5.33% -2,095 -2,096 -2,098 -2,102 -2,108 -2,115 -2,125
8.00% -3,218 -3,218 -3,219 -3,219 -3,221 -3,223 -3,226
KR4201563406 2022-06 =340 883

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 406 403 398 392 386 378 370
-5.33% 372 361 349 337 324 311 298
-2.67% 255 240 224 209 194 179 164
0% 31 22 11 0 -12 -24 -37
2.67% -258 -261 -265 -270 -276 -283 -291
5.33% -567 -567 -568 -570 -572 -575 -579
8.00% -880 -880 -880 -880 -881 -882 -883
KR4301563370 2022-06 %3375 494

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -486 -486 -487 -488 -490 -492 -494
-5.33% -198 -203 -210 -216 -223 -231 -238
-2.67% -27 -35 -42 -50 -58 -67 -75
0% 5 4 2 0 -3 -6 -10
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OESXM2-C3650-EURO STOXX 50

140.70

211.05 246.23

175.88

105.53

70.35

35.18

0.00

OESXM2-C3675-EURO STOXX 50

122.10

183.15 213.68

152.63

91.58

61.05

30.53

0.00
0.00
0.00

0.00




0.00

712

OESXM2-P3650-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 9.43 18.85 28.28 37.70 47.13 56.55

U 000

75.40

0.00

0.00

0.00 -

e

OESXM2-P3675-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

.00 11.00 22.00 33.00 44.00 55.00 66.00

88.00

0.00

0.00

0.00

0.00 -

3. AlLI2| 2

EREE LRSIV
260105SQPX SG EURO Covered CALL STRATEGY
FXW213C4L< KRW/EUR 24-06-22E

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

OESXM2-P3¢EURO STOXX 50

0.33
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SAY  2022-06-03
712 2022-06-02

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 525 0 525 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 87.50 175.00 262.50 350.00 437.50 525.00 612.50 700.00
<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) (EH2l: 4 )

ol :
KR4101S60008 2022-06 [AL200K|+=ME 42

7| Z=Xtte] HEY
A -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 =352.5 22

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 4 4
-5.33% 5 5 4 4 4 4 4
-2.67% 4 4 3 3 3 2 2
0% 1 1 0 0 0 -1 -1
2.67% -4 -5 -5 -5 -6 -6 -7
5.33% -12 -12 -13 -13 -13 -13 -14
8.00% -21 -21 -22 -22 -22 222 222
KR4201563554 2022-06 =355 249

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 44 44 44 44 43 43 42
-5.33% 43 43 42 41 39 38 36
-2.67% 39 36 33 30 26 23 19
0% 16 11 5 0 -5 -11 -16
2.67% -42 -47 -52 -57 -63 -68 -74
5.33% -132 -135 -138 -141 -145 -149 -153
8.00% -239 -240 -241 -243 -244 -246 -249
KR4301563370 2022-06 3£337.5 11

7| =XHAte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 11
-5.33% 5 5 5 5 5 5 5
-2.67% 1 1 1 1 1 2 2
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4301563404 2022-06 3340 4

7|Z=Rtel BiE g




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 2 2 2 2 2 2 2
-2.67% 0 0 1 1 1 1 1

0% 0 0 0 0 0 0 0

2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

4. THIAEQ| ATHEACIAZU(VaR : 99%AEISE,1087]F) )
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SAY  2022-06-03
712 2022-06-02

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

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 22,834 0 22,834
= =% M= 2,316 25,205 -22,888 | &2

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)

2,016

120

35

15

15

o SAISHA| %=
(EFSl:uHOrl)
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SAY  2022-06-03
712 2022-06-02
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 87.50 175.00 262.50 350.00 437.50 525.00 612.50 700.00
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= 91
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -91 -91 -91 -91 -91 -91 -91
-5.33% -61 -61 -61 -61 -61 -61 -61
-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% 61 61 61 61 61 61 61
8.00% 91 91 91 91 91 91 91
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SAIY  2022-06-03

712 2022-06-02
ADIEH ELVN30QH A (FAZ=E
1. A=A

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 798 0 798
A LIsdH |2 1,727 0 1,727 | & 2|
A &2t Mz 0 975 -975 | % Q|
2. M7|A ™| &l X
VNCM2-VN30 Index Future Jun22
0.00
0.00
0.00
—~ 0.00
ol
;'ir- 0.00
BF 0.00 331.50 663.00 994.50 1,326.00 1,657.50 1,989.00 2,320.50 2,652.00
4“ 0.00
0.00
0.00
0.00
7t

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213C3G KRW/EUR 24-06-22E
FXW213C4L« KRW/EUR 22-07-22E
FXW213C5J4KRW/EUR 26-08-22E

VNCM2 VN30 Index Future Jun22

4. TP M EC| XM S H(VaR : 99%LEITFE 10Y7|F)
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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) 3,564
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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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 14,844 0 14,844
A &2t Mz 0 7,883 -7,883| &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 21.52 43.04 64.56 86.08 107.60 129.12 150.64 172.16
4“ 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
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