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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

14.80 29.60 44.39 59.19 73.99 88.79 103.58

118.38

0.00

0.00

0.00

0.00 -
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CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

23.77 47.54 71.30 95.07 118.84 142.61 166.37

190.14

0.00

0.00

0.00

0.00 -
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CU2-CORN FUTURE Sep22

/

.00 150.06 300.13 45M.25 750.31 900.38 1,050.44 1,200.50
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

54.78 109.55 164.33 219.10 273.88 328.65 383.43 438.20

/

/

72

KR4175580000-2022-08 E&{ M E

o~

.00

324.58 649.15 973.73 1,298.3 1,622.88 1,947.45 2,272.03 2,596.60




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 215.44

T T

430.88

646.31 861.75 1,077.19

T

1,292.63

T 1

1,508.06 1,723.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.35

8.70

13.05 17.40 21.75

T

26.10

T 1

30.45 34.80

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 106.53

T T

213.05

319.58 426.10 532.63

T

639.15

T 1

745.68 852.20

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 0.00 352.50 705.00 1,057.50 1,410.00 1,762.50 2,115.00 2,467.50 2,820.00
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 0.00 197.56 395.13 592.69 790.25 987.81 1,185.38 1,382.94 1,580.50
H 0.00

0.00

0.00

0.00
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KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
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— 0.00
=
§'3=£ 0.00
SI' 0.00 80.70 161.40 242.10 322.80 403.50 484.20 564.90 645.60
4“ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) (THEHDERI)
KR4101S90005 2022-09 ZAI200K|$=ME 84
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
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VGU2-EURO STOXX 50 Sep22

901.25

0.00

2,703.75 3,605.00 4,506.25 5,407.50 6,308.75 7,210.00

1,802.50
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HCQ2-HSCEI Futures Aug22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,770.75 3,541.50 5,312.25 7,083.00 8,853.75 10,624.50  12,395.25  14,166.00

0.00

0.00

-0.01

-0.01
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HHEER (FAEE-THY)
A a3

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




0.00

KR4301583055-2022-08 %305

0.00

0.00

0.00

0.00

0.00

.00 76.25

152.50

228.75

305.00

381.25

457.50

533.75

610.00

0.00

0.00

0.00 -

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201583057 2022-08 Z305 3,185

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 2,168 2,107 2,044 1,980 1,913 1,846 1,777
-5.33% 1,754 1,678 1,602 1,525 1,449 1,373 1,297
-2.67% 1,058 993 925 856 786 715 643
0% 133 94 49 0 -53 -109 -167
2.67% -920 -937 -960 -988 -1,021 -1,058 -1,099
5.33% -2,024 -2,030 -2,039 -2,052 -2,069 -2,090 -2,116
8.00% -3,143 -3,144 -3,147 -3,152 -3,160 -3,171 -3,185
KR4201583073 2022-08 Z307.5 645

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 407 396 385 372 360 347 333
-5.33% 338 322 307 291 276 260 244
-2.67% 211 196 181 166 151 135 120
0% 32 22 12 0 -12 -25 -38
2.67% -179 -183 -189 -197 -205 -214 -223
5.33% -404 -406 -408 -412 -416 -422 -428
8.00% -634 -635 -635 -637 -639 -642 -645
KR4301583055 2022-08 305 379

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -286 -301 -316 -331 -347 -363 -379
-5.33% -117 -135 -154 -172 -190 -208 -226
-2.67% -15 -31 -47 -64 -80 -97 -114
0% 32 22 12 0 -13 -26 -40
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OESXQ2-C3475-EURO STOXX 50

166.70

250.05 291.73

208.38

125.03

83.35

41.68

0.00

OESXQ2-C3500-EURO STOXX 50

147.30

220.95 257.78 294.60

184.13

73.65 110.48

36.83

0.00
0.00
0.00

0.00
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OESXQ2-P3475-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 8.68 17.35 26.03 34.70 43.38 52.05

0.00

69.40

0.00

0.00

0.00 -

0.00

e

OESXQ2-P3500-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 10.10 20.20 30.30 40.40 50.50 60.60

80.80

0.00

0.00

0.00

0.00 -

3. AlLI2| 2

EREE LRSIV
260105SQPX SG EURO Covered CALL STRATEGY
FXW213C5Q KRW/EUR 26-08-22E

FXW213C7L<« KRW/EUR 23-09-22E
OESXQ2-C3<4EURO STOXX 50
OESXQ2-C3EEURO STOXX 50
OESXQ2-P34EURO STOXX 50

OESXQ2-P3EEURO STOXX 50

0.31

0.04
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2| C| ool K200(F A B 8- THIT ZHE E)

M LIIEH |ME 0 0 o1&
M {715d |24 0 0 o1&
A LIIEH |ME 404 0 404 |4
A 27t5H  |SM 458 4,248 -3,790 | & LY
TE7[A| "l &l x
KR4101590005-2022-09 A A | 200X| =M E
0.00
0.00
0.00
— 0.00
=
=r
— 0.00 T T T 1 T T T 1
El' 0.00 80.70 161.40 242.10 322.80 403.50 484.20 564.90 645.60
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
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
<‘IJ 0.00
0.00
0.00
0.00
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0.00

0.00
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0.00

0.00

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

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% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
KR4201583206 2022-08 2320 207

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 81 79 77 75 73 70 67
-5.33% 74 71 67 63 59 54 50
-2.67% 56 50 45 39 33 28 22
0% 18 12 6 0 -6 -12 -18
2.67% -39 -44 -49 -55 -60 -65 -71
5.33% -112 -115 -118 -122 -126 -130 -135
8.00% -193 -195 -196 -198 -201 -204 -207
KR4201583222 2022-08 =2322.5 64

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 22 21 20 20 19
-5.33% 21 20 19 18 17 15 14
-2.67% 16 15 13 11 9 8 6
0% 6 4 2 0 -2 -4 -6
2.67% -11 -13 -14 -16 -18 -20 222
5.33% -33 -34 -36 -37 -39 -40 -42
8.00% -59 -60 -60 -61 -62 -63 -64
KR4301583055 2022-08 3305 15

7|E=XpAte| HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 12 13 13 14 15 15
-5.33% 5 5 6 7 8 8 9
-2.67% 1 1 2 3 3 4 5
0% -1 -1 0 0 1 1 2
2.67% -2 -2 -2 -1 -1 -1 0
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301583071 2022-08 3£307.5 3

7| Z=Rpetel




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 3 3 3
-5.33% 1 1 1 2 2 2 2
-2.67% 0 0 0 1 1 1 1

0% 0 0 0 0 0 0 0

2.67% 0 0 0 0 0 0 0
5.33% -1 -1 -1 0 0 0 0
8.00% -1 -1 -1 -1 -1 0 0

4. THIAEQ| ATHEACIAZU(VaR : 99%AEISE,1087]F) (Er9l: 2B el)
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1. A=A

KR4101590005-2022-09 A A I|200X| =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 80.70 161.40 242.10 322.80 403.50 484.20 564.90 645.60
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= 32
|_7|c_x|.)\|-o| tﬁEA—l
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-07-29
712 2022-07-28

Mt e e B 0
AT FEH |2 0 At Q|
Al & He 0 0 032
A FtEH (M= 796 0 796
A LIsdH |2 1,629 0 1,629 | % Q|
A &2t ME 0 927 -927| &2
2. M7|A ™| &l X
VNCQ2-VN30 Index Future Aug22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 305.75 611.50 917.25 1,223.00 1,528.75 1,834.50 2,140.25 2,446.00
4“ 0.00
0.00
0.00
0.00

3. MLIE| 28 £YFZHFE L0 EEH)

=

2.5504E+11 VN30TR Index(EUR)
FXW213C5J4 KRW/EUR 26-08-22E
FXW213C6N KRW/EUR 23-09-22E
FXW213C7L«KRW/EUR 21-10-22E
VNCQ2 VN30 Index Future Aug22
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.45 0.68 0.90 odS 1.35 1.58

1.80

0.00

0.00

0.00

0.00 -

71

210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.45 0.68 0.90 1.13 1.35 1.58

1.80

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 0.23 0.45 0.68 0.90 1.13 1.35 1.58 1.80
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) 180
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,149
2.1088E+11 IHS Markit Global Carbon Index(TR) 90
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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 19.04 38.07 57.11 76.14 95.18 114.21 133.25 152.28
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C7S<KRW/EUR 26-08-22E
MOZz22 ECX EMISSION Dec22
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KR4101590005-2022-09 A A | 200X| =M E

0.00

0.00

0.00

0.00

80.70 161.40 242.10 322.80 403.50 484.20

564.90
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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
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-8.00% -5 -5 -5 -5 -5 -5 -5
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KR4147S80009 2022-08 LGSEf M2 1

7|Z=ApLto] HE M




7t

-25.00%

-16.67%

0%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%

— | =] O O|O




SAY  2022-07-29
712 2022-07-28

o

U7|AHe| &

=ES

=

KR4156580000-2022-08 NAVERZHE M &

0.25

0.19

0.12

— 0.06

— 0.00 T f T 1
ol 0.00 123,750.00 247,500.00 371,250.00 495,000.00

H -0.06

-0.12

-0.19

-0.25 -
712

KR41CFS80001-2022-08 7} L7/|EHM E

0.07

0.05

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 36,200.00 72,400.00 108,600.00 144,800.00

M -0.02

-0.04

-0.05

-0.07 -



3. AlLI2| 2

EELIEE TETE RSP L)

ol
8 NAVERZWEME

FI\'I
£
£
2
o

KR4156580000 2022-0

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 7 7 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR41CFS80001 2022-08 7t7tINE M= 7

7| ZRHAto| HE Y
7t -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




Q  2022-07-29
Q 2022-07-28

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

U7|AHe| &

A

19

=

CLU2-WTI CRUDE FUTURE Sep22

0.00

0.00

0.00

0.00

0.00

24.32 48.63 72.95 97.26 121.58 145.89 170.21

194.52

0.00

0.00

0.00

0.00 -

717

COX2-BRENT CRUDE FUTR Nov22

0.00

0.00

0.00

0.00

0.00

24.86 49.72 74.58 99.44 124.30 149.16 174.02

198.88

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

HOU2-NY Harb ULSD Fut Sep22

.00 091 1.82 2.73 3.64 4.55 5.46 6.37 7.28

72

KR4175580000-2022-08 2| ME

.

~

.00 324.58 649.15 973.73 1,298.3i 1,622.88 1,947.45 2,272.03 2,596.60

.

T~

72

NGU22-NATURAL GAS FUTR Sep22

.00 2.14 4.28 6.41 8.55 10.69 12.83 14.96 17.10




QSU2-Low Su Gasoil G Sep22

0.00
0.00
0.00
— 0.00
ol
E’ 0-00 T T T T T T T 1
ol 0.00 269.63 539.25 808.88 1,078.50  1,348.13  1,617.75  1,887.38  2,157.00
M 0.00
0.00
0.00
0.00 -
7
XBU2-GASOLINE RBOB FUT Sep22
0.00
0.00
0.00
— 0.00
&l
T 500 : : : ; : : : ‘
ol 0.00 0.79 1.58 2.36 3.15 3.94 4.73 5.51 6.30
H 0.00
0.00
0.00
0.00 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GRETHE)
CLU2 WTI CRUDE FUTURE Sep22 30
COX2 BRENT CRUDE FUTR Nov22 31
HOU?2 NY Harb ULSD Fut Sep22 16
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