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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.50 32.99 49.49 65.98 82.48 98.97 115.47

131.96

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

28.52 57.04 85.55 114.07 142.59 171.11 199.62

228.14

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

CZ2-CORN FUTURE Dec22

/

.00 164.31 328.63 492.94/657'.25 821.56 985.88 1,150.19 1,314.50
72
KCZ2-COFFEE 'C' FUTURE Dec22
.00

59.75 119.50 179.25 239.00 298.75 358.50 418.25 478.00

/

/

72

KR4175590009-2022-09 &M E

o~

.00

333.55 667.10 1,000.65 1,334.2 1,667.75 2,001.30 2,334.85 2,668.40




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 22331

T T

446.63

669.94 893.25 1,116.56

T

1,339.88

T 1

1,563.19 1,786.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 451

9.02

13.53 18.04 22.55

T

27.06

T 1

31.57 36.08

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 107.33

T T

214.65

321.98 429.30 536.63

T

643.95

T 1

751.28 858.60

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 0.00 364.25 728.50 1,092.75 1,457.00 1,821.25 2,185.50 2,549.75 2,914.00
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 0.00 203.31 406.63 609.94 813.25 1,016.56 1,219.88 1,423.19 1,626.50
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
0.00
— 0.00
=
§'3=£ 0.00
SI' 0.00 80.96 161.93 242.89 323.85 404.81 485.78 566.74 647.70
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

917.00

0.00

2,751.00 3,668.00 4,585.00 5,502.00 6,419.00 7,336.00

1,834.00
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HCQ2-HSCEI Futures Aug22

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,640.00 3,280.00 4,920.00 6,560.00 8,200.00 9,840.00 11,480.00  13,120.00

0.00

0.00

0.00

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ2 HSCEI Futures Aug22 8

!

/I\'I
£
1E
1S
o
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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 2,699
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 683 677 668 654 636 613 586
-5.33% 657 636 608 574 535 491 442
-2.67% 551 499 441 379 314 245 174
0% 253 170 86 0 -87 -174 -262
2.67% -339 -431 -522 -614 -706 -798 -890
5.33% -1,243 -1,314 -1,389 -1,466 -1,546 -1,628 -1,711
8.00% -2,375 -2,414 -2,461 -2,514 -2,571 -2,633 -2,699
KR4301593278 2022-09 £327.5 133
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -128 -128 -129 -129 -130 -131 -133
-5.33% -76 -77 -78 -80 -82 -84 -86
-2.67% -28 -30 -33 -36 -39 -42 -45
0% 11 7 4 0 -4 -7 -11
2.67% 37 33 29 26 22 18 15
5.33% 50 48 45 42 39 36 33
8.00% 55 54 53 51 49 47 44
KR4301593302 2022-09 £330 556
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -540 -541 -542 -544 -548 -551 -556
-5.33% -326 -330 -334 -340 -347 -354 -362
-2.67% -126 -135 -144 -155 -166 =177 -189
0% 42 28 14 0 -14 -29 -43
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2. WINHY 2R

OESXU2-C3725-EURO STOXX 50

51.30

89.78

76.95

64.13

25.65 38.48

12.83

0.00

OESXU2-C3750-EURO STOXX 50

40.70

61.05 71.23 81.40

50.88

20.35 30.53

10.18

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 Y T T T 1
ol 0.00 27.10 54.20 81.30 108.40 135.50 162.60 189.70 216.80
l(“ 0.00
0.00
0.00
0.00 -
72
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 30.68 61.35 92.03 122.70 153.38 184.05 214.73 245.40
4“ 0.00
0.00
0.00
0.00 -
72
3. AILIZ|Q Y 2O REHE (A& A0 A I) (EFSI: Tt
260105SQPX SG EURO Covered CALL STRATEGY 7
FXW213C5Q KRW/EUR 26-08-22E 86
FXW213C7L<« KRW/EUR 23-09-22E 32
FXW213C8Q KRW/EUR 18-11-22E 70
FXW?213C8R: KRW/EUR 06-09-22E 16
OESXU2-C37EURO STOXX 50 1
OESXU2-C37EURO STOXX 50 017
OESXU2-P37 EURO STOXX 50 1
OESXU2-P37 EURO STOXX 50 0.39
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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 405 0 405| &
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 80.96 161.93 242.89 323.85 404.81 485.78 566.74 647.70
<‘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)

ol
2022-09 ZAI200K|$=ME

KR4101590005

7| Z=Xtte] HEY
7t -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
KR4201593452 2022-09 &345 63

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 6 6 6
-5.33% 7 7 6 6 6 5 4
-2.67% 6 6 5 4 3 2 1
0% 4 3 2 0 -2 -4 -6
2.67% -2 -4 -7 -9 -12 -15 -18
5.33% -16 -19 -23 -26 -30 -34 -37
8.00% -41 -45 -49 -52 -56 -59 -63
KR4201593478 2022-09 =347.5 71

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 6 6 6 6 5 5 4
-2.67% 6 6 5 4 3 2 1
0% 5 3 2 0 -2 -4 -7
2.67% -1 -4 -7 -10 -13 -17 -20
5.33% -16 -20 -24 -28 -33 -37 -42
8.00% -44 -48 -53 -57 -62 -67 71
KR4301593278 2022-09 3£327.5 5

7|E=XpAte| HEH
7t4 -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% 1 1 1 1 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -1 -1
8.00% -2 -2 -2 -2 -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 16 16 16 16 17
-5.33% 10 10 10 10 10 11 11
-2.67% 4 4 4 5 5 5 6

0% -1 -1 0 0 0 1 1

2.67% -5 -4 -4 -3 -3 -3 -2
5.33% -7 -6 -6 -6 -5 -5 -4
8.00% -8 -7 -7 -7 -7 -6 -6

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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2022-08-26
2022-08-25

At 7t |=93H 0 329 -329
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 20,766 0 20,766
= =% M= 935 29,328 -28,393| &2

2. WI|AHe| & x

3. AL 2| o XA F (X L&A dad) (T HHTt2)
IEOOBD8RGM75 * B2 QEXEAZO 0H420| AN SAIBIX| %S
FXW213C6P: KRW/USD 29-08-22E 597
FXW213C6P: KRW/USD 27-09-22E 598
FXW213C7R: KRW/USD 27-10-22E 458
FXW213C8G KRW/USD 29-08-22E 96
FXW213C8P: USD/KRW 29-08-22E 37
FXW213C8Q USD/KRW 29-08-22E 37
FXW213C8R: KRW/USD 28-11-22E 597
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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 80.96 161.93 242.89 323.85 404.81 485.78 566.74 647.70
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 7t5dH &g 0 Q|
Mt =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 874 0 874
A LIsdH |2 1,648 0 1,648 | % Q|
A 52t ME 0 1,513 -1,513/F <
2. M7|A ™| &l X
VNCU2-VN30 Index Future SEP22
0.00
0.00
0.00
—~ 0.00
ol
E_r— 0.00
BF 0.00 321.30 642.60 963.90 1,285.20 1,606.50 1,927.80 2,249.10 2,570.40
‘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) 32
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
FXW?213C8Q KRW/EUR 18-11-22E 30
VNCU2 VN30 Index Future SEP22 70
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.78 1.04 1.30 1.56 1.82

2.08

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 0.52 0.78 1.04 1.30 1.56 1.82

2.08

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 0.52 0.78 1.04 1.30 1.56 1.82 2.08
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) 208
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,012
2.1088E+11 IHS Markit Global Carbon Index(TR) 104
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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A &2t Mz 0 7,054 -7,054 | % Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
E_r— 0.00
BF 0.00 22.31 44.62 66.93 89.24 111.55 133.86 156.17 178.48
‘HJ 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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