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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.59 33.18 49.76 66.35 82.94 99.53 116.11

132.70

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

28.54 57.07 85.61 114.14 142.68 171.21 199.75

228.28

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

CZ2-CORN FUTURE Dec22

/

.00 157.25 314.50 47]V629'.00 786.25 943.50 1,100.75 1,258.00
72
KCZ2-COFFEE 'C' FUTURE Dec22
.00

55.30 110.60 165.90 221.20 276.50 331.80 387.10 442.40

/

/

72

KR4175590009-2022-09 &M E

o~

.00

336.58 673.15 1,009.73 1,346.3 1,682.88 2,019.45 2,356.03 2,692.60




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 216.50

T T

433.00

649.50 866.00 1,082.50

T

1,299.00

T 1

1,515.50 1,732.00

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.49

8.97

13.46 17.94 22.43

T

26.91

T 1

31.40 35.88

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 103.85

T T

207.70

311.55 415.40 519.25

T

623.10

T 1

726.95 830.80

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 0.00 358.81 717.63 1,076.44 1,435.25 1,794.06 2,152.88 2,511.69 2,870.50
A 0.00

/

0.00

/

0.00

0.00

e

WZ2-WHEAT FUTURE(CBT) Dec22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 197.06 394.13 591.19 788.25 985.31 1,182.38 1,379.44 1,576.50
H 0.00

0.00

0.00

0.00
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KR4101590005-2022-09 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
SI' 0.00 79.54 159.08 238.61 318.15 397.69 477.23 556.76 636.30
<‘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 83
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -83 -83 -83 -83 -83 -83 -83
-5.33% -55 -55 -55 -55 -55 -55 -55
-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% 55 55 55 55 55 55 55
8.00% 83 83 83 83 83 83 83
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VGU2-EURO STOXX 50 Sep22

912.75

0.00

2,738.25 3,651.00 4,563.75 5,476.50 6,389.25 7,302.00

1,825.50
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HCQ2-HSCEI Futures Aug22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,668.00 3,336.00 5,004.00 6,672.00 8,340.00 10,008.00 11,676.00  13,344.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
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o
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HCQ2 HSCEI Futures Aug22
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KR4201593304-2022-09 =330

0.00

0.00

0.00

0.00

0.00
0.00

82.50

165.00 247.50 330.00 412.50 495.00 577.50

660.00

0.00

0.00

0.00

0.00

717

KR4301593278-2022-09 X£327.5

0.00

0.00

0.00

0.00

0.00
0.00

81.88

163.75 245.63 327.50 409.38 491.25 573.13

655.00

0.00

0.00

0.00

0.00 -



KR4301593302-2022-09 %330

0.00
0.00
0.00
— 0.00
ol
iir- 0.00 T T T ? T T T )
35 000O.I]O 82.50 165.00 247.50 330.00 412.50 495.00 577.50 660.00
0.00
0.00
0.00 -
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3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201593304 2022-09 =330 2,341
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 530 525 517 505 487 466 439
-5.33% 513 495 471 441 405 364 317
-2.67% 442 399 348 292 231 165 96
0% 242 164 84 0 -86 -174 -263
2.67% -185 -285 -384 -485 -585 -685 -785
5.33% -893 -989 -1,086 -1,184 -1,283 -1,382 -1,481
8.00% -1,859 -1,929 -2,005 -2,085 -2,167 -2,253 -2,341
KR4301593278 2022-09 £327.5 137
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -133 -133 -134 -134 -135 -136 -137
-5.33% -81 -82 -83 -85 -86 -88 -90
-2.67% -32 -34 -36 -39 -42 -45 -48
0% 11 7 4 0 -4 -8 -11
2.67% 43 39 35 31 26 22 18
5.33% 64 60 56 52 48 45 41
8.00% 74 72 69 66 63 60 56
KR4301593302 2022-09 £330 564
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -550 -550 -552 -554 -557 -560 -564
-5.33% -340 -343 -347 -352 -358 -365 -372
-2.67% -140 -147 -155 -164 -174 -185 -197
0% 40 27 14 0 -14 -29 -43




™M | — | A
O | O | N

— | N
oI~
[« o) NNe]
— | — | N
O | < | O
~— | v— | O
— | N | AN
M| O |
m MmO
— | NN
| O | I~
< | 3O
— N M
n i | o
O | O |
— | AN M
Al | O | v—
|~ ™M
— | AN M
XXX
N | O
S| m| S
ANl 1| O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O

2,765



2022-08-24
2022-08-23

oll

Al

oll

7|E

of |of | = |of o

KO0 | KO | KO | KO | KO

O O | N ||~

< O

| 4l

O | O | N | O

< O

4!

OO O O  mn| O

ofl | LH [ | o | LH

<] | Zd|ofm| <] |=d
Al

L

$F 3ol | N | 4F | o

K |Wo|OF | < | o

EERT TIT

ot ] S T

2. WINHY 2R

OESXU2-C3725-EURO STOXX 50

51.50

77.25 90.13 103.00

64.38

25.75 38.63

12.88

0.00

OESXU2-C3750-EURO STOXX 50

41.20

61.80 72.10 82.40

51.50

20.60 30.90

10.30

0.00
0.00
0.00

0.00




0.00 ‘
712

OESXU2-P3725-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
Er’ 0-00 T T T d T T T 1
ol 0.00 31.38 62.75 94.13 125.50 156.88 188.25 219.63 251.00
l(“ 0.00

0.00

0.00

0.00 -

7%
OESXU2-P3750-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
?.r- 0.00 T T T ’ T T T )
ol 0.00 35.05 70.10 105.15 140.20 175.25 210.30 245.35 280.40
4“ 0.00

0.00

0.00

0.00 -

7%

3. AlLfE| 28 2o REHE @Il A o Aa) GREE)
260105SQPX SG EURO Covered CALL STRATEGY 6
FXW213C5Q KRW/EUR 26-08-22E 85
FXW213C7L<« KRW/EUR 23-09-22E 32
OESXU2-C37EURO STOXX 50 1
OESXU2-C37EURO STOXX 50 0.18
OESXU2-P37 EURO STOXX 50 2
OESXU2-P37 EURO STOXX 50 1
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SAY  2022-08-24
7= 2022-08-23

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 398 0 398| &Ly
A *t5H |24 329 4,503 4,174 FHLY
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 79.54 159.08 238.61 318.15 397.69 477.23 556.76 636.30
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
KR4201593452-2022-09 =345
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 0.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
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

KR4201593478-2022-09 =347.5

.00 86.88 173.75 260.63 34N.38 521.25 608.13 695.00
74
KR4301593278-2022-09 ¥£327.5
00 81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00
74

KR4301593302-2022-09 X330

~

.00

T T T T T T T 1

82.50 165.00 247.50 330.00 412.50 495.00 577.50 660.00




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

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% -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
KR4201593452 2022-09 =345 53

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 4
-5.33% 5 5 5 5 4 4 3
-2.67% 5 5 4 3 2 1 0
0% 4 3 2 0 -2 -4 -6
2.67% 0 -2 -5 -7 -10 -13 -16
5.33% -10 -13 -17 -20 -24 -28 -31
8.00% -29 -33 -37 -41 -45 -49 -53
KR4201593478 2022-09 =347.5 60

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 4
-5.33% 5 5 5 5 4 4 3
-2.67% 5 5 4 3 2 1 0
0% 4 3 2 0 -2 -4 -7
2.67% 0 -2 -5 -8 -11 -14 -18
5.33% -10 -14 -18 -22 -26 -31 -35
8.00% -30 -35 -40 -45 -50 -55 -60
KR4301593278 2022-09 3£327.5 5

7| =RHAtO| HES S
7t -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 4 4
-2.67% 1 1 1 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -1 -1 -1 -1 -1
5.33% -3 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -2 -2
KR4301593302 2022-09 %330 17

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 16 17 17 17 17 17 17
-5.33% 10 10 10 11 11 11 11
-2.67% 4 4 5 5 5 6 6

0% -1 -1 0 0 0 1 1

2.67% -5 -5 -4 -4 -3 -3 -2
5.33% -8 -8 -7 -7 -6 -6 -5
8.00% -10 -10 -9 -9 -8 -8 -8
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SAY  2022-08-24
7= 2022-08-23

At 7t |=93H 0 225 -225
Al E3} ME 0 0 0/ &2
A f7t5d  |=45H 21,315 0 21,315
A &2t ME 471 22,033 -21,562| & Q)
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THR|: TR
[EOOBD8RGM75 *SEHEE2 QX EMEN O220] A0 SAIGHK] %S
FXW213C6P: KRW/USD 29-08-22E 602
FXW213C6P: KRW/USD 27-09-22E 603
FXW213C7R: KRW/USD 27-10-22E 461
FXW213C8G KRW/USD 29-08-22E 97
FXW213C8P: USD/KRW 29-08-22E 38
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) G Rl E))

706
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20EKRX300 Q0 H A B (FA-TH4 )
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 79.54 159.08 238.61 318.15 397.69 477.23 556.76 636.30
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  2022-08-24
2022-08-23

Mt e e B 0
AT 7t5dH &g 0 2o
M =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 843 0 843
A LIsdH |2 1,641 0 1,641 % Q|
A Egl ME 0 1,134 -1,134| % Q|
2. M7|A ™| &l X
VNCU2-VN30 Index Future SEP22
0.00
0.00
0.00
—~ 0.00
ol
ir_ 0.00
Or 0.00 317.75 635.50 953.25 1,271.00 1,588.75 1,906.50 2,224.25 2,542.00
‘HJ 0.00
0.00
0.00
0.00
7t
3. AjLtE| 2% &0l X F(X|CH & A of A2 o) (tte )
2.5504E+11 VN30TR Index(EUR) 31
FXW213C5J4 KRW/EUR 26-08-22E 30
FXW213C6N KRW/EUR 23-09-22F 27
FXW213C7L< KRW/EUR 21-10-22E 18
FXW?213C84:KRW/EUR 21-10-22E 5
FXW?213C8P: KRW/EUR 18-11-22E 11
VNCU?2 VN30 Index Future SEP2?2 67
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

0.00

0.00

0.00

0.00 -
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210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)

0.00
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Er’ 0.00 T T T J T T T 1
ol 0.00 0.27 0.54 0.81 1.08 135 1.62 1.89 2.16
A 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) 217
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,131
2.1088E+11 IHS Markit Global Carbon Index(TR) 108
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 16,363 0 16,363
A &2t ME 0 7,025 -7,025 | % 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 23.04 46.09 69.13 92.17 115.21 138.26 161.30 184.34
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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