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BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.36 40.72 61.08 81.44 101.80 122.16 142.52

162.88

0.00

0.00

0.00

0.00 -

7t4

CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

912.81

182.56 365.13 547.69 730.25 1,095.38 1,277.94

1,460.50

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 34.78 69.56 10M.11 173.89 208.67 243.44 278.22
72
KCN2-COFFEE 'C' FUTURE Jul22
.00

59.56 119.13 178.69 238.25 297.81 357.38 416.94 476.50

/

/

72

KR4175560002-2022-06 E2{ M E

o~

.00

310.63 621.25 931.88 1,242.5 1,553.13 1,863.75 2,174.38 2,485.00




KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 285.88

T T

571.75

857.63 1,143.50 1,429.38

T

1,715.25

T 1

2,001.13 2,287.00

/

0.00

/

0.00

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

.00 4.84

9.68

14.51 19.35 24.19

T

29.03

T 1

33.86 38.70

0.00

/

0.00

/

0.00

0.00

72

SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 103.73

T T

207.45

311.18 414.90 518.63

T

622.35

T 1

726.08 829.80

0.00

0.00

0.00

0.00



SN2-SOYBEAN FUTURE Jul22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 432.31 864.63 1,296.94 1,729.25 2,161.56 2,593.88 3,026.19 3,458.50
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 0.00 264.56 529.13 793.69 1,058.25 1,322.81 1,587.38 1,851.94 2,116.50
H 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXEAMZO 0|2 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2 2022-06-07
2 2022-06-03

U7|AHe| &

A

o

=ES

=

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

0.00

0.00

0.00

0.00

0.00

88.10 176.20 264.30 352.40 440.50 528.60 616.70

704.80

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

88.10 176.20 264.30 352.40 440.50 528.60 616.70

704.80

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% -38 -38 -38 -38 -38 -38 -38
-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% 38 38 38 38 38 38 38
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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HCM2-HSCEI Futures Jun22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,800.75 3,601.50 5,402.25 7,203.00 9,003.75 10,804.50  12,605.25  14,406.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCM2 HSCEI Futures Jun22 2

!

/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  2022-06-07
712 2022-06-03

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 3,307

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,815 1,797 1,776 1,752 1,724 1,695 1,664
-5.33% 1,613 1,569 1,523 1,477 1,430 1,383 1,336
-2.67% 1,021 977 933 887 841 794 747
0% 64 46 25 0 -28 -58 -90
2.67% -1,040 -1,044 -1,049 -1,057 -1,067 -1,080 -1,096
5.33% -2,171 -2,171 -2,172 -2,174 -2,176 -2,180 -2,185
8.00% -3,304 -3,304 -3,304 -3,304 -3,305 -3,306 -3,307
KR4201563406 2022-06 =340 912

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 440 437 432 427 421 414 407
-5.33% 402 391 380 368 356 344 331
-2.67% 269 256 242 228 215 201 187
0% 24 17 9 0 -9 -19 -30
2.67% -279 -280 -283 -286 -290 -295 -300
5.33% -594 -594 -595 -595 -596 -598 -600
8.00% -911 -911 -911 -911 -911 -911 -912
KR4301563370 2022-06 %3375 452

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -445 -445 -446 -447 -448 -450 -452
-5.33% -158 -164 -170 -177 -183 -190 -197
-2.67% -14 -19 -25 -31 -37 -43 -50
0% 2 2 1 0 -1 -3 -5
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OESXM2-C3650-EURO STOXX 50

167.70

251.55 293.48

209.63

83.85 125.78

41.93

0.00

OESXM2-C3675-EURO STOXX 50

147.10

220.65 257.43

183.88

110.33

73.55

36.78

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 5.65 11.30 16.95 22.60 28.25 33.90

0.00

45.20

0.00

0.00

0.00 -

0.00

e

OESXM2-P3675-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 6.78 13.55 20.33 27.10 33.88 40.65

54.20

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

0.39

0.2
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712 2022-06-03

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 529 0 529 T
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 88.10 176.20 264.30 352.40 440.50 528.60 616.70 704.80
<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) (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 23

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 5
-5.33% 5 5 5 5 4 4 4
-2.67% 4 4 4 3 3 3 2
0% 1 1 0 0 0 -1 -1
2.67% -5 -5 -6 -6 -6 -7 -7
5.33% -13 -14 -14 -14 -14 -14 -14
8.00% -23 -23 -23 -23 -23 -23 -23
KR4201563554 2022-06 =355 262

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 46 46 46 45 45 45 44
-5.33% 45 45 44 43 42 40 39
-2.67% 40 38 35 32 29 25 22
0% 15 10 5 0 -5 -10 -15
2.67% -49 -54 -58 -63 -67 -72 -77
5.33% -147 -148 -150 -153 -156 -159 -162
8.00% -256 -257 -257 -258 -259 -261 -262
KR4301563370 2022-06 3£337.5 10

7| =XHAte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 10 10 10
-5.33% 4 4 4 4 4 4 5
-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
KR4301563404 2022-06 3340 4

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 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 0 0 0 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. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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SAIY  2022-06-07
712 2022-06-03

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

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 22,536 0 22,536
= =% M= 2,299 25,016 -22,717 |89

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)

2,001

119

35

15

15

Of SAISHR| &3
GEETE)

778



SAIY  2022-06-07
712 2022-06-03
20EKRX300 Q0 H A B (FA-TH4 )
1. A=A

KR4101560008-2022-06 A A LI|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 88.10 176.20 264.30 352.40 440.50 528.60 616.70 704.80
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= 92
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -92 -92 -92 -92 -92 -92 -92
-5.33% -61 -61 -61 -61 -61 -61 -61
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 61 61 61 61 61 61 61
8.00% 92 92 92 92 92 92 92
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Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 806 0 806
A LIsdH |2 1,728 0 1,728 % Q|
A &2t Mz 0 976 -976| &2
2. M7|A ™| &l X
VNCM2-VN30 Index Future Jun22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 328.75 657.50 986.25 1,315.00 1,643.75 1,972.50 2,301.25 2,630.00
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

277
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U7|AHe| &

A

19

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. AlLtE| 2 2ol (X[ A4S H) (T HHTt2)
2.1088E+11 IHS Markit Global Carbon Index(TR) 204
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,557
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 14,889 0 14,889
A &2t Mz 0 7,886 -7,886| & Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
EI_ 0.00
BF 0.00 21.59 43.17 64.76 86.34 107.93 129.51 151.10 172.68
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

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