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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

18.66 37.32 55.97 74.63 93.29 111.95 130.60

149.26

0.00

0.00

0.00

0.00 -

717

CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

30.16 60.33 90.49 120.65 150.81 180.98 211.14

241.30

0.00

0.00

0.00

0.00 -
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0.00
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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

0.00

0.00

CU2-CORN FUTURE Sep22

/

.00 182.38 364.75 547.13/729'.50 911.88 1,094.25 1,276.63 1,459.00
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

56.73 113.45 170.18 226.90 283.63 340.35 397.08 453.80

/

/

72

KR4175560002-2022-06 E2{ M E

o~

.00

322.68 645.35 968.03 1,290.7 1,613.38 1,936.05 2,258.73 2,581.40




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 287.31

T T

574.63

861.94 1,149.25 1,436.56

T

1,723.88

T 1

2,011.19 2,298.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.70

9.40

14.10 18.80 23.50

T

28.20

T 1

32.90 37.60

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

T T

00 97.70 195.40

293.10 390.80 488.50

T

586.20

T 1

683.90 781.60

0.00

0.00

0.00

0.00



S$X2-SOYBEAN FUTURE Nov22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 381.31 762.63 1,143.94 1,525.25 1,906.56 2,287.88 2,669.19 3,050.50
A 0.00

/

0.00

/

0.00

0.00

e

WU2-WHEAT FUTURE(CBT) Sep22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 266.31 532.63 798.94 1,065.25 1,331.56 1,597.88 1,864.19 2,130.50
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



2022-06-16
2022-06-15

2. BIINHe 2OYTE
KR4101590005-2022-09 A A 1| 200X| =M E
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0.00
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— 0.00
&l
I 500
ol 0.00 80.35 160.70 241.05 321.40 401.75 482.10 562.45 642.80
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= 71
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -71 -71 -71 -71 -71 -71 -71
-5.33% -47 -47 -47 -47 -47 -47 -47
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 47 47 47 47 47 47 47
8.00% 71 71 71 71 71 71 71
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HCM2-HSCEI Futures Jun22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,815.50 3,631.00 5,446.50 7,262.00 9,077.50 10,893.00 12,708.50  14,524.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCM2 HSCEI Futures Jun22 3
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KR4201573454-2022-07 2345
.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
74
KR4201573470-2022-07 2347.5
.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00




0.00

KR4301573478-2022-07 3£347.5

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) THel: 2R
KR4201573454 2022-07 =345 894

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 265 257 246 231 213 191 165
-5.33% 250 234 213 189 160 127 91
-2.67% 214 186 153 115 74 31 -16
0% 141 98 50 0 -53 -107 -164
2.67% 13 -46 -106 -167 -230 -293 -357
5.33% -189 -257 -325 -394 -462 -531 -600
8.00% -472 -542 -612 -683 -753 -823 -894
KR4201573470 2022-07 E347.5 1,110

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 305 297 285 268 247 220 189
-5.33% 290 272 249 220 185 146 102
-2.67% 252 219 180 135 85 31 -26
0% 172 120 62 0 -66 -134 -205
2.67% 25 -47 -122 -200 -279 -360 -443
5.33% -211 -298 -386 -475 -564 -654 -743
8.00% -551 -644 -737 -831 -924 -1,017 -1,110
KR4301573478 2022-07 3475 844

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -832 -832 -833 -835 -837 -840 -844
-5.33% -537 -539 -541 -545 -550 -556 -564
-2.67% -245 -250 -256 -264 -274 -285 -297
0% 36 26 14 0 -15 -32 -50
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OESXM2-C3675-EURO STOXX 50

1.70

3.40

2.98

2.55

2.13

1.28

0.85

0.43

0.00



0.00 ‘

71

OESXM2-P3650-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 44.15 88.30 132.45 176.60 220.75 264.90

0.00

353.20

0.00

0.00

0.00 -

0.00

7

OESXM2-P3675-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 50.18 100.35 150.53 200.70 250.88 301.05

401.40

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

0.05

0.01
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2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &
A F7t5H ME 482 0 482 | &Ly
=4 2715 |2 261 4731 4,471 | &LY
Tt7[AHel £l x
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
ar
— 0.00 T T T 1 T T T 1
ol 0.00 80.35 160.70 241.05 321.40 401.75 482.10 562.45 642.80
W 600
0.00
0.00
0.00 -
7t
KR4201573629-2022-07 =362.5
0.00
0.00
0.00
— 0.00
&l
500
ol 0.00 90.63 181.25 271.88 362.50 453.13 543.75 634.38 725.00
M 0.00
0.00
0.00
0.00




KR4201573652-2022-07 =365

0.00
0.00
0.00
— 0.00
3]
%‘L 0.00 T T T ¢
?lz 0.00 91.25 182.50 273.75 365.00 456.25 547.50 638.75 730.00
0.00
0.00
0.00
0.00
7t4
KR4301573478-2022-07 %£347.5
0.00 -
0.00
0.00
— 0.00
3]
;—r' 0.00 T T T T T T T 1
?llj 0.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00
0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
KR4101590005 2022-09 DAI|200K|$=ME 39
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-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% 39 39 39 39 39 39 39
KR4201573629 2022-07 &362.5 47

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 7 7 6 5
-5.33% 8 8 7 6 5 4 2
-2.67% 7 7 5 4 2 0 -2

0% 6 4 2 0 -3 -6 -9
2.67% 3 0 -3 -7 -10 -14 -18
5.33% -4 -8 -12 -16 -21 -26 -31
8.00% -15 -20 -25 -30 -36 -41 -47

KR4201S73652 2022-07 =365 59
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9 9 9 9 8 7 6
-5.33% 9 9 8 7 6 4 2
-2.67% 9 8 6 5 3 0 -3

0% 7 5 3 0 -3 -7 -1
2.67% 3 0 -4 -8 -13 -18 -23
5.33% -4 -9 -14 -20 -26 -32 -39
8.00% -17 -24 -31 -38 -45 -52 -59

KR4301573478 2022-07 %£347.5 18
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 12 12 12 12 12 12 12
-2.67% 5 5 6 6 6 6 6

0% -1 -1 0 0 0 1 1
2.67% -6 -6 -6 -5 -5 -4 -4
5.33% -11 -11 -10 -10 -9 -8 -8
8.00% -15 -14 -14 -13 -13 -12 -11




2022-06-16

ol
=

Al

2022-06-15

71EY

O |~
A
[qV]
)

o | O

O | I~
(]
(qV]
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



2022-06-16

ol
=

Al

2022-06-15

71EY

O | —
[e))]
[o0]
©

o | O

O | —
()]
[o0]
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



SAY  2022-06-16
712 2022-06-15
H202 2E2E(H)(MAZ & -uHY)
1. A=A
M 5 |rdZHE 0 0 0
Al E3} ME 0 0 0/ &2
Sl f7t5d  |=45H 22,004 0 22,004
A &2t Mz 2,775 25,978 -23,203| & Q)
2. M7|A|-He| &l x
3. ALE| Y &0 A xHE (XM ASH) (THEHTER)
FXW213C4M KRW/USD 27-06-22E 2,078
FXW213C4N USD/KRW 27-06-22E 124
FXW213C52: USD/KRW 27-06-22E 36
FXW213C5C: USD/KRW 27-06-22E 15
FXW213C5J4USD/KRW 27-06-22E 15
FXW213C6F< USD/KRW 27-06-22E 31
IEOOBD8RGM75 * SHEHE R QS X HALEO| 012 20| Q0] ZAIBHA| e
4. TPHAEO| XM H(VaR : 99%AE|F+F,10Y7|F) [(GEE R )
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KR4101590005-2022-09 2 A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 80.35 160.70 241.05 321.40 401.75 482.10 562.45 642.80
0.00
0.00
0.00
0.00
7}
3. AlLE| Y o] THE(X[CHE A= H) (THREH TR
KR4101S90005 2022-09 R AIR00K| =M= 52
7| XXpAtO] HENM
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -52 -52 -52 -52 -52 -52 -52
-5.33% -34 -34 -34 -34 -34 -34 -34
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 34 34 34 34 34 34 34
8.00% 52 52 52 52 52 52 52
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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 764 0 764
A LIsdH |2 1,749 0 1,749 | Q|
A &2t ME 0 987 -987 | & Q|
2. M7|A ™| &l X
VNCM2-VN30 Index Future Jun22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 317.08 634.15 951.23 1,268.30 1,585.38 1,902.45 2,219.53 2,536.60
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
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.28 0.57 0.85 1.13 141 1.70 1.98

2.26

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

0.28 0.57 0.85 1.13 141 1.70 1.98

2.26

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 0.57 0.85 1.13 1.41 1.70 1.98 2.26
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) 202
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,521
2.1088E+11 IHS Markit Global Carbon Index(TR) 101
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 14,544 0 14,544
A &2t Mz 0 7,980 -7,980| & Q|
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 21.04 42.08 63.11 84.15 105.19 126.23 147.26 168.30
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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FCSI Index 220323 (NH)
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et K= ] 0 0 0 &2
A NES 2y 9,277 0 9,277 | %t 2|

o

2. WI|MHEe &
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17

4

3. A2 & RXHF (X &AL TAH) (EHRI- TH3)
SWSTAR000( 23t STAR 50 Index 220113(7| &) 11
SWSTAR000( 213t STAR 50 Index 220113(0]2H) 13
SWSTAROOO( A$F STAR 50 Index 220113(H| 2| X) 11
SWSTAR000( 23t STAR 50 Index 220113(NH) 11
SWSTARO0O( 218t STAR 50 Index 220426(H 2| %) 5
SWSTARO000( 2I$F STAR 50 Index 220614(H 2| X) 1
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KRS0003041- SWAP_MICRON TECH CORP_0331
KRS0003135 SWAP_MICROSOFT CP_0429
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