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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.16 32.31 48.47 64.62 80.78 96.93 113.09

129.24

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

24.77 49.54 74.30 99.07 123.84 148.61 173.37

198.14

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

/

.00 153.88 307.75 46]%5'.50 769.38 923.25 1,077.13 1,231.00
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

53.19 106.38 159.56 212.75 265.94 319.13 37231 425.50

/

/

72

KR4175590009-2022-09 &M E

o~

.00

327.53 655.05 982.58 1,310.1 1,637.63 1,965.15 2,292.68 2,620.20




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 212.94

T T

425.88

638.81 851.75 1,064.69

T

1,277.63

T 1

1,490.56 1,703.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.50

8.99

13.49 17.98 22.48

T

26.97

T 1

31.47 35.96

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 102.55

T T

205.10

307.65 410.20 512.75

T

615.30

T 1

717.85 820.40

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 0.00 357.19 714.38 1,071.56 1,428.75 1,785.94 2,143.13 2,500.31 2,857.50
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 0.00 195.38 390.75 586.13 781.50 976.88 1,172.25 1,367.63 1,563.00
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



2022-08-11
2022-08-10

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 81.13 162.25 243.38 324.50 405.63 486.75 567.88 649.00
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

929.00

0.00

2,787.00 3,716.00 4,645.00 5,574.00 6,503.00 7,432.00

1,858.00
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HCQ2-HSCEI Futures Aug22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,701.25 3,402.50 5,103.75 6,805.00 8,506.25 10,207.50  11,908.75  13,610.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ2 HSCEI Futures Aug22

!
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O ==(1) Of &= (2)

=M 12,471 14,142 -1,672| &
=M 0 57,804 -57,804 | kLY

o

U7|AHe| &

=ES

4

KR4201583057-2022-08 =305

0.00

0.00

0.00

— 0.00

— 0.00 T T T '
ol 0.00 76.25 152.50 228.75 305.00 381.25 457.50 533.75 610.00

#6000

0.00

0.00

0.00
717

KR4201583073-2022-08 &=307.5

0.00

0.00

0.00

— 0.00

-]
— 0.00 T T T '
ol 0.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00

H o000

0.00

0.00

0.00



KR4201593254-2022-09 =325

0.00
0.00
0.00
— 0.00
&l
?L 0.00 T T T T T T 1
ol 0.00 81.25 162.50 243.75 406.25 487.50 568.75 650.00
W 500
0.00
0.00
0.00
KR4301583055-2022-08 %305
0.00
0.00
0.00
— 0.00
&l
I 500 ; : : : :
ol 0.00 76.25 152.50 228.75 381.25 457.50 533.75 610.00
W 600
0.00
0.00
0.00 -
3. AlLtE| R 2o RXHE E A Mo 43 ERRTEIE)
KR4201S83057 2022-08 =305 2,225
7| =R HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,657 1,654 1,651 1,647 1,642 1,636 1,630
-5.33% 1,433 1,421 1,410 1,398 1,386 1,374 1,361
-2.67% 742 741 741 740 739 737 735
0% 0 0 0 0 0 0 0
2.67% -742 -742 -742 -742 -742 -742 -742
5.33% -1,483 -1,483 -1,483 -1,483 -1,483 -1,483 -1,483
8.00% -2,225 -2,225 -2,225 -2,225 -2,225 -2,225 -2,225
KR4201S83073 2022-08 =307.5 694

7| Z=Rpetel

=3




7t4 -25.00%| -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% 451 451 450 449 448 447
-5.33% 419 415 411 403 399 395
-2.67% 231 231 230 228 227 226

0% 0 0 0 0 0 0
2.67% -231 -231 -231 -231 -231 -231
5.33% -463 -463 -463 -463 -463 -463
8.00% -694 -694 -694 -694 -694 -694

KR4201S93254 2022-09 =325 842
7|

7t4 -25.00%| -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% 409 394 376 335 311 287
-5.33% 360 335 309 251 221 190
-2.67% 266 232 198 129 94 58

0% 112 75 37 -37 -75 -112
2.67% -105 -140 -175 -248 -284 -321
5.33% -378 -406 -436 -499 -532 -566
8.00% -693 -713 -735 -785 -813 -842

KR4301S83055 2022-08 %305 217
7|

7t4 -25.00%| -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% -207 -208 -209 -213 -215 -217
-5.33% -18 -23 -27 -36 -40 -44
-2.67% 0 0 0 -1 -2 -2

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
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OESXQ2-C3475-EURO STOXX 50

248.00

372.00 434.00 496.00

310.00

124.00 186.00

62.00

0.00

OESXQ2-C3500-EURO STOXX 50

224.00

336.00 392.00 448.00

280.00

112.00 168.00

56.00

0.00
0.00
0.00

0.00




0.00 ‘

712

OESXQ2-P3475-EURO STOXX 50

0.00
0.00
0.00
— 0.0
ol
Er, 0.00 ‘
ol 0.00 1.18 2.35 3.53 4.70 5.88 7.05 9.40
M 0.00
0.00
0.00
0.00 -
7t
OESXQ2-P3500-EURO STOXX 50
0.00
0.00
0.00
. 0.00
&l
T 500 : : : , : : ‘
ol 0.00 1.45 2.90 4.35 5.80 7.25 8.70 11.60
H 0.00
0.00
0.00
0.00 -
712
VWL EEEIEE T LRSI FO-L) SO
260105SQPX SG EURO Covered CALL STRATEGY 9
FXW213C5Q KRW/EUR 26-08-22E 86
FXW213C7L< KRW/EUR 23-09-22E 32
OESXQ2-C3<EURO STOXX 50 5
OESXQ2-C3EEURO STOXX 50 0.48
OESXQ2-P34EURO STOXX 50 0.09
OESXQ2-P3EEURO STOXX 50 0.01
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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 406 0 406| U
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 81.13 162.25 243.38 324.50 405.63 486.75 567.88 649.00
<‘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) (EH2l: 4 )

ol :
KR4101S90005 2022-09 [ AL200K|+=ME 32

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 =320 255

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 48 48 48 48 48 48 48
-5.33% 48 48 48 48 48 48 48
-2.67% 46 46 45 44 43 41 40
0% 3 2 1 0 -1 -2 -4
2.67% -82 -82 -82 -82 -82 -82 -82
5.33% -168 -168 -168 -168 -168 -168 -168
8.00% -255 -255 -255 -255 -255 -255 -255
KR4201583222 2022-08 =2322.5 81

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 10 10 10
-5.33% 10 10 10 10 10 10 10
-2.67% 10 10 9 9 9 9 9
0% 1 1 0 0 0 -1 -1
2.67% -24 -24 -24 -24 -25 -25 -25
5.33% -52 -52 -52 -52 -52 -52 -52
8.00% -81 -81 -81 -81 -81 -81 -81
KR4301583055 2022-08 3305 9

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 8 9 9 9
-5.33% 1 1 1 1 1 2 2
-2.67% 0 0 0 0 0 0 0
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
KR4301583071 2022-08 3£307.5 2

7|Z=Rtel BiE g




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 0 0 0 1 1 1 1
-2.67% 0 0 0 0 0 0 0

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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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 81.13 162.25 243.38 324.50 405.63 486.75 567.88 649.00
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= 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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Mt e e B 0
AT FEH |2 0 At Q|
Al & He 0 0 032
A FtEH (M= 856 0 856
A LIsdH |2 1,646 0 1,646 | 2|
A &2t M 0 1,003 -1,003 | &2
2. M7|A ™| &l X
VNCQ2-VN30 Index Future Aug22
0.00
0.00
0.00
—~ 0.00
&l
;'ir_ 0.00
BF 0.00 318.18 636.35 954.53 1,272.70 1,590.88 1,909.05 2,227.23 2,545.40
4“ 0.00
0.00
0.00
0.00
7t

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
FXW213C84<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

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

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

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

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 0.26 0.51 0.77 1.02 1.28 1.53 1.79 2.04
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) 205
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,582
2.1088E+11 IHS Markit Global Carbon Index(TR) 103
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)

N
—
©
(=]



SAY  2022-08-11
2022-08-10

M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
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=4 =l A= 0 7,047 7,047 | &2
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 21.48 42.97 64.45 85.93 107.41 128.90 150.38 171.86
H 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

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

=
H0
s
o
1o



2022-08-11

ol
=

Al

2022-08-10

71EY

of |\ of
KO | KO
ol

©
o | O
ol

o
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

[¢)
P

.l

2. BH7[A|

ol

NN AN
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



2022-08-11

ol
=

Al

2022-08-10

71EY

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

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

18
21

18
25

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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KRS0003224 SWAP_FIRST TRUST ECL_0602 1
KR41EYS80012022-08 O ZRZ ZH| A/ HM = 10

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



SAY  2022-08-11
712 2022-08-10

o

U7|AHe| &

=ES

=

KR4111580005-2022-08 MM X/ EHME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,600.00 59,200.00 88,800.00 118,400.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150580003-2022-08 SKS}O| S ATHHEHME

0.09

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 45,950.00 §1,900.00 137,850.00 183,800.00

M -0.02

-0.05

-0.07

-0.09 -



3. ALIE| 8 £ FZHSEIHE L E=H)
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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% -34 -34 -34 -34 -34 -34 -34
-5.33% -23 -23 -23 -23 -23 -23 -23
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0% 0 0 0 0 0 0 0
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8.00% 34 34 34 34 34 34 34
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KR4111S90004 HM=

7| = XL HEY
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR4116590003 2022-09 HLHAPHEM = 4
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7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
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CLU2 WTI CRUDE FUTURE Sep22 28
COX2 BRENT CRUDE FUTR Nov22 30
ECX2 E-MINI CRUDE OIL Nov22 5
EOX2 E-MINI NATURAL GAS Nov2?2 2
HOU?2 NY Harb ULSD Fut Sep22 14
KR4175S900 2022-09 H{ME 26
NGU22 NATURAL GAS FUTR Sep22 64
QsuU2 Low Su Gasoil G Sep22 10
XBU?2 GASOLINE RBOB FUT Sep22 13
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