2 2022-09-19
2 2022-09-16

U7|AHe| &

A
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F=

BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.08 32.15 48.23 64.30 80.38 96.45 112.53

128.60

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

25.82 51.65 77.47 103.29 129.11 154.94 180.76

206.58

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

/

.00 169.38 338.75 508.13 677.50 846.88 1,016.25 1,185.63 1,355.00

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 54.10 108.20 162.30 216.40 270.50 324.60 378.70 432.80

/

/

72

KR4175SA0002-2022-10 E&{M &

o~

.00 346.70 693.40 1,040.10 1,386.8 1,733.50 2,080.20 2,426.90 2,773.60




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 231.56

T T

463.13

694.69 926.25 1,157.81

T

1,389.38

T 1

1,620.94 1,852.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.47

8.94

1341 17.88 22.35

T

26.82

T 1

31.29 35.76

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 107.00

T T

214.00

321.00 428.00 535.00

T

642.00

T 1

749.00 856.00

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 0.00 362.88 725.75 1,088.63 1,451.50 1,814.38 2,177.25 2,540.13 2,903.00
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 0.00 211.25 422.50 633.75 845.00 1,056.25 1,267.50 1,478.75 1,690.00
H 0.00

0.00

0.00

0.00

73
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2022-09-19
2022-09-16

2. TN &=
KR41015C0009-2022-12 A A L] 200X| =M E
0.00
0.00
0.00
— 0.00
=
§'3=£ 0.00
SI' 0.00 76.98 153.95 230.93 307.90 384.88 461.85 538.83 615.80
4“ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) B4 OF9))
KR4101SC0009 2022-12 AAI200K|$=ME 49
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 33 33 33 33 33 33 33
8.00% 49 49 49 49 49 49 49
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o

2. WI|MHEe &
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=

HCU2-HSCEI Futures Sep22

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,621.25 3,242.50 4,863.75 6,485.00 8,106.25 9,727.50 11,348.75  12,970.00

0.00

0.00

0.00

-0.01

717
3. AILIZI R £ TRHE(H & Ao 42 ol) (SH1: et 2l)
HCU2 HSCEI Futures Sep22

/I\'I
£
1E
1S
o

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  2022-09-19
712 2022-09-16

HHEER (FAEE-THY)
A a3

L=
KR4201SA3079-2022-10 £307.5
.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
74
KR4201SA3103-2022-10 =310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00




0.00

KR43015SA3078-2022-10 %307.5

0.00

0.00

0.00

0.00

0.00

.00

76.88

153.75

230.63 307.50

384.38

461.25

538.13

615.00

0.00

0.00

0.00 -

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4201SA3079 2022-10 =307.5 651

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 333 320 306 290 272 254 234
-5.33% 290 270 249 227 204 180 157
-2.67% 210 184 158 131 105 78 51
0% 84 56 28 0 -28 -56 -84
2.67% -90 -115 -141 -167 -194 -220 -247
5.33% -305 -324 -345 -367 -390 -413 -437
8.00% -548 -561 -576 -592 -611 -630 -651
KR4201SA3103 2022-10 310 2,184

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,040 1,002 958 908 852 793 730
-5.33% 919 856 788 716 641 564 484
-2.67% 682 596 508 419 329 238 146
0% 293 195 98 0 -98 -195 -293
2.67% -263 -356 -450 -545 -640 -736 -832
5.33% -969 -1,044 -1,124 -1,206 -1,291 -1,378 -1,466
8.00% -1,788 -1,841 -1,900 -1,965 -2,034 -2,108 -2,184
KR4301SA3078 2022-10 3£307.5 598

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -500 -512 -527 -543 -560 -579 -598
-5.33% -265 -285 -306 -328 -351 -374 -398
-2.67% -67 -93 -120 -146 -173 -199 -226
0% 84 56 28 0 -28 -56 -84




o~
oM | «— | 0O
|
M~ A Al
n| < O
— | AN
< | wn |
| O | AN
— | N
S| 0| O
— | — | AN
O | O |0
oM | v | N
— | N | N
Al | v— | v
O | ™|~
— | N | AN
~ O | <
O | N | O
— | N
XXX
N | O
Olm <
ANl 1| O

ol

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

e

4. OpMArE O



2022-09-19

oll

Al

2022-09-16

oll

7|E

of | = ol \of |3 |0of
KO0 | KO | KO | KO | KO | KO
OO0 | O T ||~
Al | —
(RGN
[« 2 I« I B @ I @ I O B I
Al | —
!
OO0 Oo|I x| OO
ofl | | LH ol | | LH
<[ |ofm|Z1|<||ojn| X!
| |
Ko Ko |KolKo|
NN [N [N o]
OE | OF | o | OF | OF | o
EEFETIRIT
i el ol B R R TS

Ki

ol

| &

ol
P

.l

2. BH7[A|

OESXU2-C3725-EURO STOXX 50

0.10

0.20

0.18

0.15

0.13

0.08

0.05

0.03

0.00

OESXU2-C3750-EURO STOXX 50

0.10

0.20

0.18

0.15

0.13

0.08

0.05

0.03

0.00



0.00 ‘
71

OESXU2-P3725-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00 T T r
ol 0.00 45.25 90.50 135.75 181.00 226.25 271.50 316.75 362.00

0.00

0.00

0.00

0.00 -
7

OESXU2-P3750-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00 T T T 7 T T T 1
ol 0.00 51.50 103.00 154.50 206.00 257.50 309.00 360.50 412.00

0.00

0.00

0.00

0.00 -

o

3. MLIE| 28 £FZHFE L0 EEH) (EHel=H 2t

N
-

260105SQPX SG EURO Covered CALL STRATEGY 0

FXW213C7L<«KRW/EUR 23-09-22E 33

FXW213C8Q KRW/EUR 18-11-22E 72

OESXU2-C37EURO STOXX 50 0

OESXU2-C37EURO STOXX 50

OESXU2-P37 EURO STOXX 50

OESXU2-P37 EURO STOXX 50 0.46
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SAY  2022-09-19
712 2022-09-16

2| C| ool K200(F A B 8- THIT ZHE E)

MR {ItEd  |ME 0 0 0 S
A7 SItEd |8 0 0 0| ZHLY
Sl {7tsd  |M=E 385 0 385|&LY
A 27t5H  |SM 386 4,219 -3,834 | LY
TE7[A| "l &l x
KR41015C0009-2022-12 A A I|200X| =M E
0.00
0.00
0.00
— 0.00
=
E‘r' 0.00 T T T 1 T T T 1
EI' 0.00 76.98 153.95 230.93 307.90 384.88 461.85 538.83 615.80
4“ 0.00
0.00
0.00
0.00 -
7tA
KR4201SA3228-2022-10 =322.5
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 0.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
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

KR4201SA3251-2022-10 =325

.00 81.25 162.50 243,75 325N.25 487.50 568.75 650.00
74
KR4301SA3078-2022-10 3£307.5
.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
74

KR4301SA3102-2022-10 %310

~

.00

T T T T T T T 1

77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4101SC0009 2022-12 [ALR00K| =M= 31

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
KR4201SA3228 2022-10 2322.5 33

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 10 10 9 9 8 7
-5.33% 10 9 9 8 7 6 5
-2.67% 8 7 6 5 3 2 1
0% 5 3 2 0 -2 -3 -5
2.67% -1 -3 -5 -7 -9 -11 -13
5.33% -10 -12 -14 -16 -18 -20 -22
8.00% -22 -24 -26 -28 -29 -31 -33
KR4201SA3251 2022-10 2325 149

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 44 43 41 39 37 34 30
-5.33% 41 39 36 32 28 24 19
-2.67% 35 31 26 20 14 8 1
0% 21 14 7 0 -8 -15 -23
2.67% -4 -12 -21 -30 -39 -48 -57
5.33% -42 -52 -61 -70 -80 -89 -99
8.00% -95 -104 -113 -122 -131 -140 -149
KR4301SA3078 2022-10 3£307.5 13

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 12 12 12 13 13
-5.33% 6 6 7 7 8 8 9
-2.67% 1 2 3 3 4 4 5
0% -2 -1 -1 0 1 1 2
2.67% -4 -4 -3 -2 -2 -1 -1
5.33% -6 -5 -5 -4 -4 -3 -3
8.00% -6 -6 -6 -5 -5 -4 -4
KR4301SA3102 2022-10 %310 9

7| =XHite| HEY




74 -2500%| -1667%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 8 9 9 9
-5.33% 4 5 5 5 5 6 6
-2.67% 1 2 2 2 3 3 3

0% -1 -1 0 0 0 1 1
2.67% -3 -3 -2 -2 -1 -1 -1
5.33% -4 -4 -3 -3 -3 -2 -2
8.00% -5 -4 -4 -4 -4 -3 -3
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FXW213C6P: KRW/USD 27-09-22E

FXW213C7R«KRW/USD 27-10-22E

FXW213C8R:KRW/USD 28-11-22E

FXW213C96< USD/KRW 27-09-22E
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2022-09-19
2022-09-16

A OFEKRX3009!

BT

-|>|

KR4101SC0009-2022-12 R A 1| 200K | =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 76.98 153.95 230.93 307.90 384.88 461.85 538.83 615.80
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101SC0009 2022-12 LA L200K| =M= 31
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
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H
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r>
RN

ol | ol
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| >

H1 | me | o

576

576

NN o
i

o[ | O[X
rH
|> | x| rx

1,705

OO |O|O|O

1,705

r=
B P TR

ofm|4o|do|ofm|do|do

fot
H1 | o | i

r[4r[r
rx

1,178

-1,178

2. WI|MHEe &

19

=

VNCV2-VN30 Index Future OCT22

0.00

0.00

0.00

—~ 0.00

o 0.00
ol 0.00

0.00

314.63 629.25 943.88 1,258.50 1,573.13

1,887.75

2,202.38

2,517.00

0.00

0.00

0.00

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213C6N KRW/EUR 23-09-22E
FXW213C7L«KRW/EUR 21-10-22E
FXW213C84«KRW/EUR 21-10-22E
FXW213C8P<KRW/EUR 18-11-22E
FXW213C8Q KRW/EUR 18-11-22E
VNCV2 VN30 Index Future OCT22
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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) 2,670
2.1088E+11 IHS Markit Global Carbon Index(TR) 92
4. TPYAEO| A|ThE A0 A ZU(VaR : 9% 4 F,1027|F) GREEE)
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+A A (M= 12,216 0 12,216
A =2} Mz 0 5,211 52111 & Q)
2. MI|A - &=
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 17.96 35.93 53.89 71.85 89.81 107.78 125.74 143.70
H 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C8S< KRW/EUR 27-09-22E
MOZz22 ECX EMISSION Dec22

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