e 2022-07-18
Q' 2022-07-15

U7|AHe| &

A
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F=

BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

13.95 27.89 41.84 55.78 69.73 83.67 97.62

111.56

0.00

0.00

0.00

0.00 -

7t4

CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

20.93 41.86 62.78 83.71 104.64 125.57 146.49

167.42

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

CU2-CORN FUTURE Sep22

/

.00 151.25 302.50 45M.00 756.25 907.50 1,058.75 1,210.00
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

48.83 97.65 146.48 195.30 244.13 292.95 341.78 390.60

/

/

72

KR4175580000-2022-08 E&{ M E

o~

.00

332.00 664.00 996.00 1,328.0 1,660.00 1,992.00 2,324.00 2,656.00




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 212.19

T T

424.38

636.56 848.75 1,060.94

T

1,273.13

T 1

1,485.31 1,697.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.74

9.49

14.23 18.97 23.71

T

28.46

T 1

33.20 37.94

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 100.65

T T

201.30

301.95 402.60 503.25

T

603.90

T 1

704.55 805.20

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 0.00 335.25 670.50 1,005.75 1,341.00 1,676.25 2,011.50 2,346.75 2,682.00
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 0.00 198.75 397.50 596.25 795.00 993.75 1,192.50 1,391.25 1,590.00
H 0.00

0.00

0.00

0.00

73
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2022-07-15

2. M7|A|-He| &l x
KR4101590005-2022-09 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
SI' 0.00 77.00 154.00 231.00 308.00 385.00 462.00 539.00 616.00
<‘IJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101S90005 2022-09 ZAI200K| M2 92
7| Z=EX4Ee| HEd
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% -62 -62 -62 -62 -62 -62 -62
-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% 62 62 62 62 62 62 62
8.00% 92 92 92 92 92 92 92
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VGU2-EURO STOXX 50 Sep22

847.50

0.00

2,542.50 3,390.00 4,237.50 5,085.00 5,932.50 6,780.00

1,695.00

onl

40

EURO STOXX 50 Sep22
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HCN2-HSCEI Futures Jul22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,777.25 3,554.50 5,331.75 7,109.00 8,886.25 10,663.50  12,440.75  14,218.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCNZ2 HSCEI Futures Jul22 3

!

/I\'I
£
1E
1S
o

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



SAIY  2022-07-18
712 2022-07-15

HHEER (FAEE-THY)
A a3

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

OHE@R) =ZX[M(1-2)
Mt e = = | 0 22,999 -22,999| & LY
A 27t5dH  |SM 0 58,818 -58,818 | ZkLY
L=

KR4201583057-2022-08 =305

.00 76.25 152.50 228.75 305.00 381.25 457.50 533.75 610.00
74

KR4201583073-2022-08 =307.5

.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00




KR4301583055-2022-08 %305

0.00
0.00
0.00
— 0.00
ol
EL
?{5 0.00 76.25 152.50 228.75 381.25 457.50 533.75 610.00
0.00
0.00
0.00
0.00 -
KR4301583071-2022-08 3£307.5
0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T T T T 1
3'; 0.00 76.88 153.75 230.63 384.38 461.25 538.13 615.00
0.00
0.00
0.00
0.00 -
3.ALE| Y & A xHE (X[ Mo ASAH) THS|HH TR
KR4201S83057 2022-08 =305 1,549
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 874 835 792 745 696 644 591
-5.33% 746 690 632 572 511 449 386
-2.67% 530 462 394 326 257 188 119
0% 210 140 70 0 -70 -141 =211
2.67% -210 -273 -337 -402 -468 -535 -603
5.33% -716 -765 -817 -873 -930 -990 -1,051
8.00% -1,284 -1,317 -1,356 -1,399 -1,446 -1,496 -1,549
KR4201S83073 2022-08 =307.5 1,490

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
791 757 718 676 630 582 531
685 634 579 523 465 405 344
498 433 366 300 233 165 98
212 141 71 0 -71 -141 -212
-177 -242 -309 -377 -445 -514 -583
-655 -708 -765 -824 -885 -947 -1,011
-1,201 -1,240 -1,283 -1,331 -1,381 -1,435 -1,490
KR4301S83055 2022-08 %305 170
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-153 -155 -157 -160 -163 -167 -170
-82 -86 -90 -95 -99 -104 -109
-23 -29 -35 -41 -47 -52 -58
18 12 6 0 -6 -12 -18
42 38 33 27 22 17 11
54 51 48 44 40 36 31
58 57 55 53 50 47 44
KR4301583071 2022-08 %307.5 456

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-418 -422 -427 -433 -439 -447 -456
-232 -240 -250 -260 -271 -283 -295
-72 -86 -99 -114 -128 -143 -157
47 31 16 0 -16 -31 -47
121 108 94 80 65 50 36
159 150 140 129 118 106 94
174 170 164 157 150 141 131

L& A0 A2 (VaR : 99% M| E,1027|F)
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OESXN2-C3425-EURO STOXX 50

8.50

12.75 14.88 17.00

10.63

4.25 6.38

2.13

0.00

OESXN2-C3450-EURO STOXX 50

3.50

7.00

6.13

5.25

4.38

2.63

1.75

0.88

0.00



0.00 ‘
71

OESXN2-P3425-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

L o000 ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 8.95 17.90 26.85 35.80 44.75 53.70 62.65 71.60

0.00

0.00

0.00

0.00 -
e

OESXN2-P3450-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00 T T T 7
ol 0.00 13.95 27.90 41.85 55.80 69.75 83.70 97.65 111.60

0.00

0.00

0.00

0.00 -

3. MLIE| 28 £FZHFE L0 EEH) (EH:H

260105SQPX SG EURO Covered CALL STRATEGY

FXW213C5Q KRW/EUR 26-08-22E

OESXN2-C34EURO STOXX 50

OESXN2-C34EURO STOXX 50

OESXN2-P34EURO STOXX 50

OESXN2-P34EURO STOXX 50
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SAY  2022-07-18
712 2022-07-15

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

A e 0 0 0| =LY
AT FtEH =M 2,411 3,217 -807| &Ly
A {753 |ME 385 0 385 | &Ly
A 27t5H  |SM 458 4,248 -3,790 | & LY
TE7|A|He| &=
KR4101590005-2022-09 A A LI|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
ar
— 0.00 T T T 1 T T T 1
EI' 0.00 77.00 154.00 231.00 308.00 385.00 462.00 539.00 616.00
4“ 0.00
0.00
0.00
0.00 -
74
KR4201583206-2022-08 =320
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 0.00 80.00 160.00 240.00 320.00 400.00 480.00 560.00 640.00
4“ 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

KR4201583222-2022-08 =322.5

.00 80.63 161.25 241.88 32N.13 483.75 564.38 645.00
74
KR4301583055-2022-08 X305
.00 76.25 152.50 228.75 305.00 381.25 457.50 533.75 610.00
74

KR4301583071-2022-08 X307.5

~

.00

T T T T T T T 1

76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2022-09 T AI|200X|

KR4101590005 FHE

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
KR4201583206 2022-08 2320 155

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 58 56 54 51 47 43 38
-5.33% 53 50 45 41 35 29 23
-2.67% 43 37 31 24 17 10 2
0% 24 16 8 0 -8 -17 -26
2.67% -6 -15 -24 -33 -43 -52 -61
5.33% -49 -58 -67 -76 -86 -95 -104
8.00% -103 111 -120 -128 -137 -146 -155
KR4201583222 2022-08 =2322.5 48

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 16 15 15 14 12 11
-5.33% 15 14 13 12 10 8 7
-2.67% 13 11 9 7 5 3 0
0% 8 5 3 0 -3 -5 -8
2.67% -1 -4 -7 -10 -13 -16 -19
5.33% -14 -17 -20 -23 -26 -29 -32
8.00% -30 -33 -36 -39 -42 -45 -48
KR4301583055 2022-08 3305 22

7|E=XpAte| HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 21 21 21 22
-5.33% 11 11 12 12 13 13 14
-2.67% 3 4 4 5 6 7 7
0% -2 -2 -1 0 1 2 2
2.67% -5 -5 -4 -4 -3 -2 -1
5.33% -7 -7 -6 -6 -5 -5 -4
8.00% -7 -7 -7 -7 -6 -6 -6
KR4301583071 2022-08 3£307.5 5

7| Z=Rpetel




7} -2500%| -1667%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 5 5
-5.33% 2 2 3 3 3 3 3
-2.67% 1 1 1 1 1 1 2

0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 0
5.33% -2 -2 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -1 -1
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SAY  2022-07-18
2022-07-15

~E wtsd  |FeSH 0 221 -221
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 20,559 0 20,559
= =% = 1,359 22,252 -20,893 | &2

2. WI|MHEe &
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F=

3. MLIE|E £ A ZHF (L0 H=H)
FXW213C6P: KRW/USD 29-08-22E
FXW213C6P: KRW/USD 27-09-22E
FXW213C6P: KRW/USD 27-07-22E
FXW213C6Q USD/KRW 27-07-22E
FXW213C78<USD/KRW 27-07-22E
FXW213C7C- USD/KRW 27-07-22E
FXW213C7F<USD/KRW 27-07-22E
IEOOBD8RGM75

n
£
iz
2
o

723



2022-07-18
2022-07-15

A OFEKRX3009!

BT

-|>|

.l

KR4101590005-2022-09 :_i'_ﬁul 200X| =
0.00
0.00
0.00
— 0.00
3]
%:.r, 0.00
3‘; 0.00 77.00 154.00 231.00 308.00 385.00 462.00 539.00 616.00
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101S90005 2022-09 LA L200K| =M= 43
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -29 -29 -29 -29 -29 -29 -29
-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% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
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SAY  2022-07-18
712 2022-07-15

2. WI|MHEe &

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 1,716 0 1,716 | & 2|
A &2t ME 0 903 -903 | & Q|
o] B
VNCN2-VN30 Index Future Jul22
0.00
0.00
0.00
0.00
0.00
0.00 303.93 607.85 911.78 1,215.70 1,519.63 1,823.55 2,127.48 2,431.40
0.00
0.00
0.00
0.00

3. MLIE| 28 £YFZHFE L0 EEH)

2.5504E+11 VN30TR Index(EUR)
FXW213C4L« KRW/EUR 22-07-22E
FXW213C5J4 KRW/EUR 26-08-22E
FXW213C6N KRW/EUR 23-09-22E
VNCNZ2 VN30 Index Future Jul22

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

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

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

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

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 0.24 0.49 0.73 0.97 1.21 1.46 1.70 1.94
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) 3412
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)
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 14,908 0 14,908
A &2t Mz 0 8,399 -8,399 | &t Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
EEF‘ 0.00
BF 0.00 20.99 41.99 62.98 83.97 104.96 125.96 146.95 167.94
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C6T<KRW/EUR 26-07-22E
MOZz22 ECX EMISSION Dec22

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

=
H0
s
o
1o



2022-07-18

ol
=

Al

2022-07-15

71EY

of |\ of
KO | KO
ol

©
o | O
ol

o
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

DO || O
AN AN AN
—~ ~ 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



2022-07-18

ol
=

Al

2022-07-15

71EY

o el
KO | KO
Q| —
o]
20!
)
o | O
O |
(o]
«Q
o
oill | ol
<| | Kl
o
K | K
kS
< -

2. WINHY £YTE

ol

SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( 23t STAR 50 Index 220113(NH)

SWSTARO0O( 218t STAR 50 Index 220714(H 2| %)
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