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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

15.81 31.63 47.44 63.25 79.06 94.88 110.69

126.50

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

24.05 48.11 72.16 96.21 120.26 144.32 168.37

192.42

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

/

.00 153.75 307.50 46%.00 768.75 922.50 1,076.25 1,230.00
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

54.60 109.20 163.80 218.40 273.00 327.60 382.20 436.80

/

/

72

KR4175580000-2022-08 E&{ M E

o~

.00

324.70 649.40 974.10 1,298.8 1,623.50 1,948.20 2,272.90 2,597.60




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 222.44

T T

444.88

667.31 889.75 1,112.19

T

1,334.63

T 1

1,557.06 1,779.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.43

8.86

13.29 17.72 22.15

T

26.58

T 1

31.01 35.44

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 104.75

T T

209.50

314.25 419.00 523.75

T

628.50

T 1

733.25 838.00

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 0.00 360.13 720.25 1,080.38 1,440.50 1,800.63 2,160.75 2,520.88 2,881.00
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 0.00 204.25 408.50 612.75 817.00 1,021.25 1,225.50 1,429.75 1,634.00
H 0.00

0.00

0.00

0.00
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2. TN &=
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
=
§'3=£ 0.00
SI' 0.00 80.86 161.73 242.59 323.45 404.31 485.18 566.04 646.90
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

911.75

0.00

2,735.25 3,647.00 4,558.75 5,470.50 6,382.25 7,294.00

1,823.50
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EURO STOXX 50 Sep22

VGU2

on

Z|c= Ao A= (VaR : 99%

4. mpMArE O

<



SAIY  2022-08-01
712 2022-07-29

o

2. WI|MHEe &

=ES

=

HCQ2-HSCEI Futures Aug22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,773.00 3,546.00 5,319.00 7,092.00 8,865.00 10,638.00 12,411.00  14,184.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ2 HSCEI Futures Aug22 5

!
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£
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1S
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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  2022-08-01
712 2022-07-29

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

0.00

0.00

0.00 -

610.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201583057 2022-08 Z305 3,245

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 2,299 2,238 2,174 2,110 2,044 1,977 1,910
-5.33% 1,837 1,764 1,691 1,618 1,545 1,471 1,398
-2.67% 1,081 1,023 963 901 837 772 706
0% 107 77 41 0 -45 -93 -144
2.67% -974 -985 -1,001 -1,022 -1,048 -1,078 -1,112
5.33% -2,091 -2,095 -2,100 -2,109 -2,121 -2,137 -2,156
8.00% -3,218 -3,219 -3,220 -3,223 -3,228 -3,235 -3,245
KR4201583073 2022-08 =307.5 660

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 434 422 411 398 386 373 360
-5.33% 355 340 325 310 295 280 265
-2.67% 217 203 190 176 161 147 133
0% 27 19 10 0 -11 -22 -34
2.67% -191 -194 -199 -204 -211 -218 -226
5.33% -420 -421 -423 -425 -428 -433 -438
8.00% -652 -652 -653 -654 -655 -657 -660
KR4301583055 2022-08 305 352

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -259 -274 -289 -304 -320 -336 -352
-5.33% -100 -118 -135 -153 -170 -187 -205
-2.67% -11 -25 -39 -54 -69 -85 -101
0% 26 18 10 0 -1 -22 -34
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SAIY  2022-08-01
712 2022-07-29

iche A
A f7t5H  |2¥ 0 0 Q|
tllgt FtEH =M 0 0 ALY
Al & He 0 0 032
A A |2ag 3 0 3%
A 7t |24 0 60 -60 | LY
A &2t Mz 0 1,463 -1,463 | & Q|
2. M7|A ™| &l X
OESXQ2-C3475-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T ¢ T T T
BF 0.00 49.18 98.35 147.53 196.70 245.88 295.05 344.23
4“ 0.00
0.00
0.00
0.00
74
OESXQ2-C3500-EURO STOXX 50
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T T T T T
ol 0.00 43.90 87.80 131.70 175.60 219.50 263.40 307.30
'(‘IJ 0.00
0.00
0.00




0.00 ‘

712

OESXQ2-P3475-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 5.58 11.15 16.73 22.30 27.88 33.45

44.60

0.00

0.00

0.00

0.00 -

e

OESXQ2-P3500-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

.00 6.55 13.10 19.65 26.20 32.75 39.30

52.40

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

0.37

045

0.03
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SAIY  2022-08-01
712 2022-07-29

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 80.86 161.73 242.59 323.45 404.31 485.18 566.04 646.90
<‘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




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% -32 -32 -32 -32 -32 -32 -32
-5.33% -22 22 -22 22 -22 -22 -22
-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% 22 22 22 22 22 22 22
8.00% 32 32 32 32 32 32 32
KR4201583206 2022-08 2320 215

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 87 85 84 81 79 76 73
-5.33% 79 76 72 68 64 60 55
-2.67% 59 53 48 42 37 31 25
0% 17 12 6 0 -6 -12 -17
2.67% -45 -49 -53 -58 -63 -68 -73
5.33% -121 -123 -126 -129 -132 -136 -140
8.00% -204 -205 -206 -208 -210 =212 -215
KR4201583222 2022-08 =2322.5 67

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 23 23 22 21 20
-5.33% 22 22 20 19 18 17 15
-2.67% 17 16 14 12 10 9 7
0% 6 4 2 0 -2 -4 -6
2.67% -13 -14 -16 -17 -19 -21 -23
5.33% -36 -37 -38 -39 -41 -42 -43
8.00% -63 -63 -64 -64 -65 -66 -67
KR4301583055 2022-08 3305 14

7|E=XpAte| HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 11 12 12 13 13 14
-5.33% 4 5 5 6 7 7 8
-2.67% 0 1 2 2 3 3 4
0% -1 -1 0 0 0 1 1
2.67% -1 -1 -1 -1 -1 0 0
5.33% -2 -2 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -1 -1
KR4301583071 2022-08 3£307.5 3

7| Z=Rpetel




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 3 3 3 3 3 3
-5.33% 1 1 1 1 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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

4. THIAEQ| ATHEACIAZU(VaR : 99%AEISE,1087]F) (Er9l: 2B el)
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SAIY  2022-08-01
712 2022-07-29
A OFEKRX300Q1 Sl A B (3= 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 80.86 161.73 242.59 323.45 404.31 485.18 566.04 646.90
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| XXHALO| HE A
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% -22 -22 -22 -22 -22 =22 =22
-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% 22 22 22 22 22 22 22
8.00% 32 32 32 32 32 32 32
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SAIY  2022-08-01
712 2022-07-29

ADIEH ELVN30QH A (FAZ=E
1. A=A

Mt e e B 0
AT FEH |2 0 At Q|
Al & He 0 0 032
A FtEH (M= 822 0 822
A LIsdH |2 1,636 0 1,636 2|
A &2t ME 0 931 -931| %9
2. M7|A ™| &l X
VNCQ2-VN30 Index Future Aug22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 307.90 615.80 923.70 1,231.60 1,539.50 1,847.40 2,155.30 2,463.20
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)
FXW213C5J4KRW/EUR 26-08-22E
FXW213C6N KRW/EUR 23-09-22E
FXW213C7L¢KRW/EUR 21-10-22E

VNCQ2 VN30 Index Future Aug22

4. TP M EC| XM S H(VaR : 99%LEITFE 10Y7|F)
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F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.46 0.69 0.92 1.15 1.38 1.61

1.84

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

0.23 0.46 0.69 0.92 1.15 1.38 1.61

1.84

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 0.46 0.69 0.92 1.15 1.38 1.61 1.84
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) 185
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,232
2.1088E+11 IHS Markit Global Carbon Index(TR) 93
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 e = A 14,033 0 14,033
A &2t M 0 7,004 -7,004 | % Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
§',i 0.00
BF 0.00 19.74 39.48 59.22 78.96 98.70 118.44 138.18 157.92
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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SWSTAR000( 23t STAR 50 Index 220113(7| &)

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

SWSTAR000( 23t STAR 50 Index 220113(NH)
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SAIY  2022-08-01
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Of| #{E| 2 ot U HhAt 2 = B K4k

Al wt5d  |d= 0 808 -808 | L
M f715d  |2a¢ 0 0 0/&e
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7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -36 -36 -36 -36 -36 -36 -36
-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% 36 36 36 36 36 36 36
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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8.00% 71 71 71 71 71 71 71
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-2.67% -2 -2 -2 -2 -2 -2 -2
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3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
CLU2 WTI CRUDE FUTURE Sep22 30
COX2 BRENT CRUDE FUTR Nov22 31
HOU2 NY Harb ULSD Fut Sep22 16
KR4175S800 2022-08 2| M= 38
NGU22 NATURAL GAS FUTR Sep22 75
QSuU2 Low Su Gasoil G Sep22 11
XBU2 GASOLINE RBOB FUT Sep22 13
4. nP S H4-F0| Z|CEH| 4 S HU(VaR : 99% 4 E|+F, 102 7| F) (EHe 2 EHR)
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