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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.73 33.46 50.19 66.92 83.65 100.38

117.11 133.84

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

28.06 56.12 84.17 112.23 140.29 168.35

196.40 224.46

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

/

.00 163.81 327.63 49]%5'.25 819.06 982.88 1,146.69 1,310.50
72
KCZ2-COFFEE 'C' FUTURE Dec22
.00

57.06 114.13 171.19 228.25 285.31 342.38 399.44 456.50

/

/

72

KR4175590009-2022-09 &M E

o~

.00

335.80 671.60 1,007.40 1,343.2 1,679.00 2,014.80 2,350.60 2,686.40




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 219.75

T T

439.50

659.25 879.00 1,098.75

T

1,318.50

T 1

1,538.25 1,758.00

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.47

8.95

13.42 17.89 22.36

T

26.84

T 1

3131 35.78

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 106.80

T T

213.60

320.40 427.20 534.00

T

640.80

T 1

747.60 854.40

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 0.00 365.25 730.50 1,095.75 1,461.00 1,826.25 2,191.50 2,556.75 2,922.00
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 0.00 200.13 400.25 600.38 800.50 1,000.63 1,200.75 1,400.88 1,601.00
H 0.00

0.00

0.00

0.00
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2022-08-24

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 79.90 159.80 239.70 319.60 399.50 479.40 559.30 639.20
<‘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

911.25

0.00

3,645.00 4,556.25 5,467.50 6,378.75 7,290.00

2,733.75

1,822.50
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HCQ2-HSCEI Futures Aug22

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,661.75 3,323.50 4,985.25 6,647.00 8,308.75 9,970.50 11,632.25  13,294.00

0.00

0.00

0.00

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ2 HSCEI Futures Aug22
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£
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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 -



0.00

KR4301593302-2022-09 %330

0.00

0.00

0.00

0.00

0.00

.00

82.50

165.00

247.50

330.00

412.50

495.00

577.50

660.00

0.00

0.00

0.00 -

e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201593304 2022-09 =330 2,420
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 552 547 539 527 511 489 464
-5.33% 534 516 493 463 427 386 340
-2.67% 459 415 364 307 246 181 112
0% 242 164 83 0 -85 -172 -260
2.67% -218 -315 -413 -511 -609 -707 -804
5.33% -972 -1,061 -1,153 -1,245 -1,339 -1,433 -1,528
8.00% -1,981 -2,043 -2,111 -2,183 -2,259 -2,338 -2,420
KR4301593278 2022-09 £327.5 137
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -132 -133 -133 -134 -135 -136 -137
-5.33% -80 -81 -82 -84 -86 -87 -90
-2.67% -31 -33 -36 -38 -41 -44 -47
0% 11 7 4 0 -4 -7 -11
2.67% 42 38 34 30 26 22 18
5.33% 60 57 54 50 46 43 39
8.00% 70 68 65 63 60 57 54
KR4301593302 2022-09 £330 568
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -554 -555 -556 -558 -561 -564 -568
-5.33% -342 -345 -349 -353 -359 -366 -374
-2.67% -139 -146 -155 -164 -174 -185 -197
0% 40 27 14 0 -14 -29 -43
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SAY  2022-08-25
712 2022-08-24

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 42 42 | LY
A &2t Mz 0 2,335 -2,335| &2
2. M7|A ™| &l X
OESXU2-C3725-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T ¢ T T T )
BF 0.00 11.75 23.50 35.25 47.00 58.75 70.50 82.25 94.00
4“ 0.00
0.00
0.00
0.00
7t
OESXU2-C3750-EURO STOXX 50
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T T T T T 1
ol 0.00 9.30 18.60 27.90 37.20 46.50 55.80 65.10 74.40
'(‘IJ 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 31.75 63.50 95.25 127.00 158.75 190.50 222.25 254.00
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 35.55 71.10 106.65 142.20 177.75 213.30 248.85 284.40
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
FXW213C8Q KRW/EUR 18-11-22E 69
OESXU2-C37EURO STOXX 50 1
OESXU2-C37EURO STOXX 50 0.16
OESXU2-P37 EURO STOXX 50 2
OESXU2-P37 EURO STOXX 50 1
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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 400 0 400| &
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 79.90 159.80 239.70 319.60 399.50 479.40 559.30 639.20
<‘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) (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% -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 55

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 5
-5.33% 5 5 5 5 4 4 3
-2.67% 5 5 4 4 3 1 0
0% 4 3 2 0 -2 -4 -6
2.67% 0 -3 -5 -8 -10 -13 -16
5.33% -11 -14 -18 -21 -25 -29 -32
8.00% -31 -35 -39 -43 -47 -51 -55
KR4201593478 2022-09 =347.5 62

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 5
-5.33% 5 5 5 5 4 4 3
-2.67% 5 5 4 4 3 1 0
0% 4 3 2 0 -2 -4 -7
2.67% 0 -2 -5 -8 -11 -14 -18
5.33% -11 -15 -19 -23 -27 -32 -36
8.00% -32 -37 -42 -47 -52 -57 -62
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 3 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% -2 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -2 -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 16 17 17 17 17 17
-5.33% 10 10 10 10 11 11 11
-2.67% 4 4 5 5 5 5 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% -9 -9 -9 -8 -8 -8 -7

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)




2022-08-25
2022-08-24

ol
=

Al

71EY

o<
3

o

o
o | O
o<

3

o

o)
|
Klo | Klo
ol | ol
<k |3k
|
Klo | Ko
NN
OF | oF
|
|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



-121

6,646

2022-08-25
2022-08-24

ol
=

Al

71EY

— | O

(qV]

o | O
©
O
o)

|

Klo | Klo

ol | ol

<k <F

il |

Klo | Ko

NN

ok | ok

|

Ik

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2022-08-25
2022-08-24

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 21,061 0 21,061
= =% M= 939 21,977 -21,037 | &2
2. WI|AHe| & x
3. AL 2| o XA F (X L&A dad) (T HHTt2)
IEOOBD8RGM75 *SHEF2 X BAZO 012 =20] A0 SAISHX] RS
FXW213C6P: KRW/USD 29-08-22E 600
FXW213C6P: KRW/USD 27-09-22E 601
FXW213C7R: KRW/USD 27-10-22E 460
FXW213C8G KRW/USD 29-08-22E 97
FXW213C8P: USD/KRW 29-08-22E 38
FXW213C8Q USD/KRW 29-08-22E 38
4. TP EQ| X|Cf&Ho M T H(VaR : 99%MUEITFE,10Y7|E) (T2 HHBHR)



SAY  2022-08-25
712 2022-08-24
20EKRX300 Q0 H A B (FA-TH4 )
1. Y=

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 79.90 159.80 239.70 319.60 399.50 479.40 559.30 639.20
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
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M e = A 0
AT 7t5dH &g 0 2o
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 851 0 851
A Ftsd | A 1,642 0 1,642| 22|
A &2t M 0 1,508 -1,508 | &2
2. M7|A ™| &l X
VNCU2-VN30 Index Future SEP22
0.00
0.00
0.00
—~ 0.00
ol
EI— 0.00
BF 0.00 320.78 641.55 962.33 1,283.10 1,603.88 1,924.65 2,245.43 2,566.20
‘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
FXW213C8P:KRW/EUR 18-11-22E 11
FXW213C8Q KRW/EUR 18-11-22E 30
VNCU2 VN30 Index Future SEP22 68
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F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.53 0.79 1.05 131 1.58 1.84

2.10

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 0.53 0.79 1.05 1.31 1.58 1.84

2.10

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.26 0.53 0.79 1.05 1.31 1.58 1.84 2.10
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) 212
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,061
2.1088E+11 IHS Markit Global Carbon Index(TR) 106
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Al E3} ME 0 0 0/ &2
+A A (M= 15,858 0 15,858
=4 =l A= 0 7,030 -7,030 | &2
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 2232 44.65 66.97 89.29 111.61 133.94 156.26 178.58
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
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

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