2 2022-06-10
2 2022-06-09

U7|AHe| &

A

19

=

BON2-SOYBEAN OIL FUTR Jul22

0.00

0.00

0.00

0.00

0.00

20.74 41.47 62.21 82.94 103.68 124.41 145.15

165.88

0.00

0.00

0.00

0.00 -

717

BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

19.76 39.52 59.28 79.04 98.80 118.56 138.32

158.08

0.00

0.00

0.00

0.00 -



CN2-CORN FUTURE Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 191.13

T T

382.25

573.38 764.50 955.63

T

1,146.75

T 1

1,337.88 1,529.00

/

0.00

/

0.00

0.00

0.00

72

CTN2-COTTON NO.2 FUTR Jul22

0.00

0.00

0.00

0.00

/

.00 35.16

T T

70.31

105.47 140.62 175.78

T

210.93

T 1

246.09 281.24

0.00

/

0.00

/

0.00

0.00

72

KCN2-COFFEE 'C' FUTURE Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 57.96

T T

115.93

173.89 231.85 289.81

T

347.78

T 1

405.74 463.70

0.00

0.00

0.00

0.00



KR4175560002-2022-06 E2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 314.35 628.70 943.05 1,257.4 1,571.75 1,886.10 2,200.45 2,514.80

0.00

0.00

0.00

0.00

o~
o~
o~

0.00

72

KWN2-KC HRW WHEAT FUT Jul22

0.00

0.00

0.00

0.00

/

.00 288.75 577.50 866.25 1,155.00 1,443.75 1,732.50 2,021.25 2,310.00

0.00

/

0.00

/

0.00

0.00

72

SBN2-Sugar #11 (WORLD) Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 4.75 9.49 14.24 18.98 23.73 28.47 33.22 37.96

0.00

0.00

0.00

0.00



SMN2-SOYBEAN MEAL FUTR Jul22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 103.90

T T

207.80

311.70 415.60 519.50

T

623.40

T 1

727.30 831.20

/

0.00

/

0.00

0.00

0.00

72

SN2-SOYBEAN FUTURE Jul22

0.00

0.00

0.00

0.00

/

.00 435.00

T T

870.00

1,305.00 1,740.00 2,175.00

T

2,610.00

T 1

3,045.00 3,480.00

0.00

/

0.00

/

0.00

0.00

72

WN2-WHEAT FUTURE(CBT) Jul22

0.00

0.00

0.00

0.00

/

0.00

.00 268.69

T T

537.38

806.06 1,074.75 1,343.44

T

1,612.13

T 1

1,880.81 2,149.50

0.00

0.00

0.00

0.00



@

CH&AOf| A2 M (VaR : 99% A E| =, 107

&S|

4. TP Y=o



2022-06-10
2022-06-09

2. BIINHe 2OYTE
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101S90005 2022-09 ZAIL|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% -42 -42 -42 -42 -42 -42 -42
-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% 42 42 42 42 42 42 42
8.00% 62 62 62 62 62 62 62




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2022-06-10

ol
=

Al

2022-06-09

71EY

3

KO
<0

CSI500%

|

160
4
Klo
H

Klo

IRE

SMART

of |\ of
KO | KO
[N Ne)
o
!
<
o | O
o|lo
o
A
<
ol | ofl
<[ <]
¢|¢
K | K
|
|k

2. WI|MHEe o7z

onl

368

FCSI15000(| 20220311

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. THY Y4 F2

471

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

»E g|Ag



2022-06-10
2022-06-09

Al
7=

ol | < on
ol =1
S T i
3 =5 —
A oF oF
= il i
o | <
Vo) [T}
N o~
o
Q
(o)
?
o | O m,
mn
i
~ X _A\_.H
S13 : = e
] 5 N
o
W = r w
X 2 bl K
(o) N ~
= O {F
[7,] ol —_—
(@] “\n) (qV] _._._._
< S el 5 <
m c 3 X
Ok | oju N Q 20 2 =
Tl T 2 ~ T o« ..
: 23 ;
S ? 4= >
o 5 TV =
Klo | Klo & - 0O or
| - 8 o
ok | oF o 2 <0
- 5l =3
K1 E Kq <
- & - 4
ol of « 3
ik 4 W3 )
| JF wq 8 m = ol
_AI_“_ o o o o o o o o o m _."__._____
< s 8 8 8 &8 &8 & 8 3 nr <0
L_lu AJ_IV_Ill..l u W.m
ol {oHR/I0<~ =< E]
al %) <



SAY  2022-06-10
712 2022-06-09

o

2. WI|MHEe &

=ES

=

HCM2-HSCEI Futures Jun22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,900.50 3,801.00 5,701.50 7,602.00 9,502.50 11,403.00 13,303.50  15,204.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCM2 HSCEI Futures Jun22 7

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



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  2022-06-10
712 2022-06-09

HHEZR(FAEE-0H4Y)
A a3

Of = (2)
Mt e = = | 0 41,013 -41,013| &L}
= A FtEH =M 0 40,265 -40,265 | kLY
o) B
KR4201573421-2022-07 =342.5
00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
74
KR4201573454-2022-07 2345
.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00




0.00

KR4201573470-2022-07 E347.5

0.00

0.00

0.00

0.00

0.00

.00 86.88

173.75

260.63

347.50

434.38

521.25

608.13

695.00

0.00

0.00

0.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2HR)
KR4201573421 2022-07 E342.5 344

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 200 190 180 169 158 146 133
-5.33% 169 156 143 129 115 101 87
-2.67% 120 104 89 73 58 42 26
0% 47 32 16 0 -16 -32 -48
2.67% -47 -61 -75 -90 -105 -120 -135
5.33% -159 -170 -181 -194 -207 -220 -234
8.00% -284 -292 -300 -310 -321 -332 -344
KR4201573454 2022-07 E345 1,971

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,087 1,037 982 922 858 791 721
-5.33% 933 861 786 709 629 547 465
-2.67% 672 584 494 404 313 222 131
0% 283 189 94 0 -94 -189 -283
2.67% -237 -324 -412 -502 -592 -684 =775
5.33% -869 -940 -1,015 -1,093 -1,173 -1,256 -1,341
8.00% -1,587 -1,638 -1,696 -1,758 -1,826 -1,897 -1,971
KR4201573470 2022-07 E347.5 210

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 110 105 99 93 87 80 72
-5.33% 95 88 80 72 64 55 46
-2.67% 70 61 51 41 32 22 12
0% 31 21 10 0 -10 -21 -31




m | O
© || —
! — |

1 1

N M| —
N Tn | O
| — | A\

1 1
N TN
O AN O
I — —

1 1
AN < W
n | — | ©O
! — |

1 1
Al 1| O
<O~
! — | —

1 1

Al | O | —
™M | O | I~
[ | —

1
N[O | <
ANl O | WO
| | —

|
XXX
N | O
Olm <
ANl 1| O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



2022-06-10

oll

Al

2022-06-09

oll

7|E

of |of | = |of o

KO0 | KO | KO | KO | KO

O | O | < | O

n | — | O

1 41

O | O | < | O

LN [e0)

4!

[N N el NelNolNe)

ol | LH | ZJ ol | LY

<] | Zd|ofm| <] |=d
Tl

L

$F 3ol | N | 4F | o

K |Wo|OF | < | o

EERT TIT

ot ] S T

2. WINHY 2R

OESXM2-C3650-EURO STOXX 50
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-8.00% 49 47 45 42 39 35 31
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-2.67% 37 32 26 20 14 8 1
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0% 13 9 4 0 -5 -9 -14
2.67% -1 -6 -11 -16 -21 -27 -32
5.33% -21 -27 -32 -38 -43 -49 -54
8.00% -48 -54 -59 -64 -69 -75 -80

KR4301573478 2022-07 %£347.5 16
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 16 16 16 16
-5.33% 9 9 9 10 10 10 10
-2.67% 3 3 4 4 5 5 5

0% -1 -1 0 0 0 1 1
2.67% -4 -4 -3 -3 -2 -2 -2
5.33% -5 -5 -5 -4 -4 -4 -3
8.00% -6 -6 -5 -5 -5 -5 -5




2022-06-10

ol
=

Al

2022-06-09

71EY

o | <
[e))]
~
(o]

o | O

o | <
[e)]
~
(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



2022-06-10

oll

Al

2022-06-09

oll

7|E

o | <
O
NG

o | O

o | <
O
N~

|

Klo | Klo

ol | ol

<k <F

|

Klo | Ko

NN

oF | oF

|
|k

K]

ol

| &

ol
P

.l

2. TET|A|

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2



SAY  2022-06-10
712 2022-06-09

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 22,640 0 22,640
= =% M= 2,325 25,301 -22,976 | &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)

2,024

121

35

15

15

o SAISHA| %=
(EFSl:uHOrl)

806



SAY  2022-06-10
712 2022-06-09
A OFEKRX300Q1 Sl A B (3= A

KR4101590005-2022-09 2 A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
0.00
0.00
0.00
0.00
7}
A LE| Y &R ZHF(Z|C &AL ZH) LR )
KR4101S90005 2022-09 R AIR00K| =M= 49
7| XXpAtO] HENM
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -32 -32 -32 -32 -32 -32 -32
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 32 32 32 32 32 32 32
8.00% 49 49 49 49 49 49 49




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-06-10
712 2022-06-09

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 802 0 802
A LIsdH |2 1,740 0 1,740 & Q|
A &2t ME 0 983 -983 | % Q|
2. M7|A ™| &l X
VNCM2-VN30 Index Future Jun22
0.00
0.00
0.00
—~ 0.00
&l
§',i 0.00
BF 0.00 333.25 666.50 999.75 1,333.00 1,666.25 1,999.50 2,332.75 2,666.00
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

279



2 2022-06-10
2 2022-06-09

U7|AHe| &

A

19

F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.55 0.82 1.09 1.36 1.64 191

2.18

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

0.27 0.55 0.82 1.09 1.36 1.64 191

2.18

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 0.27 0.55 0.82 1.09 1.36 1.64 1.91 2.18
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) 196
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,418
2.1088E+11 IHS Markit Global Carbon Index(TR) 98
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)



SAIY  2022-06-10
2022-06-09

M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 13,784 0 13,784
=4 =l A= 0 7,943 -7,943 | % Q)
2. MI|A - &=
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 19.95 39.91 59.86 79.81 99.76 119.72 139.67 159.62
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)

=
H0
s
o
1o



2022-06-10

ol
=

Al

2022-06-09

71EY

of |\ of
KO | KO
o | un

ISe)

Qo
o | O
o | un

™

S
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

[¢)
P

.l

2. BH7[A|

ol

O | O | 0|

—~ ~ Xl
el T
£€n 2
m M ™M ™M
Al Al A
m M M ™M
o O o o
AN AN AN N
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
el ol vyl
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
== ==
nvn v v v

onl



2022-06-10
2022-06-09

2. WI|MHEe &

3. AlLI2| 2

2 ch&f

x| =

Xl

o

B

__I.I.

4

D
EEEEL

SWSTAROOO(
SWSTARO0O(
SWSTAROOO(
SWSTARO00O(
SWSTAROOO(

AF=-1OH
oo -1

Z|cHE= Ao )
STAR 50 Index 220113(Z|8)
STAR 50 Index 220113(0|2H)

(
(
STAR 50 Index 220113(H 2| %)
(
(

~
-—

-—

-—

STAR 50 Index 220113(NH)
F STAR 50 Index 220426(H| 2| %)

= rz r= rx rx o

rob rob rob rob rot

ArZoU(VaR : 99% A 2|

TE,10€7|8)

[0



SAY  2022-06-10
712 2022-06-09

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
KRS0003041- SWAP_MICRON TECH CORP_0331
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F)

n
£
i
2
o

| ==

’T_I
£
£
2
o



SAY  2022-06-10
712 2022-06-09

o

U7|AHe| &

=ES

=

KR4111570006-2022-07 MM X/ EHME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 32,400.00 64,800.00 97,200.00 129,600.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150570004-2022-07 SKS}O| S ATHEHME

0.11

0.08

0.05

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 52,750.00 105,500.00 158,250.00 211,000.00

M -0.03

-0.05

-0.08




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4111570006 2022-07 M SHAHE ML= 38

7| BRHAtO| HE
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% -25 -25 -25 -25 -25 -25 -25
-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% 25 25 25 25 25 25 25
8.00% 38 38 38 38 38 38 38
KR4150570004 2022-07 SKSIO| AT HM =2 37

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -37 -37 -37 -37 -37 -37 -37
-5.33% -24 24 -24 -24 -24 -24 -24
-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% 24 24 24 24 24 24 24
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)




2022-06-10
2022-06-09

2. BIINHe 2OYTE
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101S90005 2022-09 ZAIL|200K| =M= 35
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -35 -35 -35 -35 -35 -35 -35
-5.33% -23 -23 -23 -23 -23 -23 -23
-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% 23 23 23 23 23 23 23
8.00% 35 35 35 35 35 35 35




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2 2022-06-10
2 2022-06-09

of| L X| QU= A F 2 A &2 (kA -THY )

U7|AHe| &

A

19

=

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

30.53 61.06 91.58 122.11 152.64 183.17 213.69

244.22

0.00

0.00

0.00

0.00 -

717

COU2-BRENT CRUDE FUTR Sep22

0.00

0.00

0.00

0.00

0.00

30.22 60.45 90.67 120.89 151.11 181.34 211.56

241.78

0.00

0.00

0.00

0.00 -



HONZ2-NY Harb ULSD Fut Jul22

0.00

0.00

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00

72

KR4175560002-2022-06 2 M &

0.00

0.00

0.00

~

0.00

.00

314.35 628.70 943.05 1,257.4 1,571.75 1,886.10 2,200.45 2,514.80

0.00

.

0.00

0.00

T~

0.00

72

NGN22-NATURAL GAS FUTR Jul22

0.00

0.00

0.00

0.00

0.00

00

2.18 4.35 6.53 8.70 10.88 13.05 15.23 17.40

0.00

0.00

0.00

0.00



NGU22-NATURAL GAS FUTR Sep22

0.00

0.00

0.00

0.00

0.00

0.00

00 2.16

12.98

15.14 17.30

0.00

0.00

0.00

0.00

712

QSN2-Low Su Gasoil G Jul22

0.00

0.00

0.00

0.00

/

.00 317.69

T T

635.38

953.06 1,270.75 1,588.44

T

1,906.13

T 1

2,223.81 2,541.50

0.00

/

0.00

/

0.00

0.00

72

XBN2-GASOLINE RBOB FUT Jul22

0.00

0.00

0.00

0.00

0.00

00 1.06

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLN2 WTI CRUDE FUTURE Jul22
Cou2 BRENT CRUDE FUTR Sep22
HON2 NY Harb ULSD Fut Jul22

KR41755600 2022-06 E{M=

NGN22 NATURAL GAS FUTR Jul22
NGU22 NATURAL GAS FUTR Sep22
QSN2 Low Su Gasoil G Jul22
XBN2 GASOLINE RBOB FUT Jul22

4, TPHAEO| XA S3U(VaR : 99%AE|FF,1027|F)

r
do
1E
2
o

756




