Q4 2022-10-04
Q' 2022-09-30

U7|AHe| &

A

19

F=

BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

15.97 31.93 47.90 63.86 79.83 95879 111.76

127.72

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

21.29 42.58 63.87 85.16 106.45 127.74 149.03

170.32

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

/

.00 167.38 334.75 502.13 669.50 836.88 1,004.25 1,171.63 1,339.00

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 56.43 112.85 169.28 225.70 282.13 338.55 394.98 451.40

/

/

72

KR4175SA0002-2022-10 E&{M &

o~

.00 358.05 716.10 1,074.15 1,432.2 1,790.25 2,148.30 2,506.35 2,864.40




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 241.69

T T

483.38

725.06 966.75 1,208.44

T

1,450.13

T 1

1,691.81 1,933.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.44

8.89

13.33 17.77 22.21

T

26.66

T 1

31.10 35.54

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 101.80

T T

203.60

305.40 407.20 509.00

T

610.80

T 1

712.60 814.40

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 0.00 352.69 705.38 1,058.06 1,410.75 1,763.44 2,116.13 2,468.81 2,821.50
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 0.00 224.06 448.13 672.19 896.25 1,120.31 1,344.38 1,568.44 1,792.50
H 0.00

0.00

0.00

0.00
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2. M7|A|-He| &l x
KR41015C0009-2022-12 A A L] 200X| =M E
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
SI' 0.00 70.61 141.23 211.84 282.45 353.06 423.68 494.29 564.90
<‘IJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101SC0009 2022-12 LAI200K| M2 73
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -73 -73 -73 -73 -73 -73 -73
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 49 49 49 49 49 49 49
8.00% 73 73 73 73 73 73 73
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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  2022-10-04
712 2022-09-30

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 &307.5 254

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 26 25 25 23 21
-5.33% 26 26 25 23 21 18 14
-2.67% 25 23 20 16 11 5 -2
0% 19 14 8 0 -9 -20 -31
2.67% 2 -8 -20 -34 -48 -63 -79
5.33% -40 -57 -75 -94 -113 -132 -152
8.00% -122 -144 -166 -187 -210 -232 -254
KR4201SA3103 2022-10 310 785

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 70 69 69 68 66 62 57
-5.33% 69 68 66 62 56 47 35
-2.67% 67 62 55 45 30 12 -9
0% 54 41 23 0 -27 -59 -95
2.67% 11 -19 -55 -96 -140 -189 -240
5.33% -102 -156 -213 -272 -335 -399 -465
8.00% -338 -411 -484 -559 -634 -709 -785
KR4301SA3078 2022-10 £307.5 738

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -733 -733 -733 -734 -735 -736 -738
-5.33% -480 -481 -481 -483 -485 -488 -492
-2.67% -228 -230 -233 -237 -242 -248 -255
0% 19 14 8 0 -9 -20 -31
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SAIY  2022-10-04
712 2022-09-30

iche A
A f7t5H  |2¥ 0 0 Q|
tllgt 2715H |24 0 0 ALY
A3 E3} ME 0 0 Syl
A S7t5dH &g 4 0 4|%9|
A 7t |24 0 55 -55| &L
A &2t ME 0 911 -911| &2
2. M7|A ™| &l X
OESXV2-C3500-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T ¢ T T T )
BF 0.00 3.90 7.80 11.70 15.60 19.50 23.40 27.30 31.20
4“ 0.00
0.00
0.00
0.00
7t
OESXV2-C3525-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 3.03 6.05 9.08 12.10 15.13 18.15 21.18 24.20
'(‘IJ 0.00
0.00
0.00




0.00 ‘

712

OESXV2-P3500-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
E’ 0-00 T T T d T T T 1
ol 0.00 60.58 121.15 181.73 242.30 302.88 363.45 424.03 484.60
l(“ 0.00

0.00

0.00

0.00 -

7%
OESXV2-P3525-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
?.r- 0.00 T T T ’ T T T )
ol 0.00 65.95 131.90 197.85 263.80 329.75 395.70 461.65 527.60
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 14
FXW213C8Q KRW/EUR 18-11-22E 73
OESXV2-C35EURO STOXX 50 0.21
OESXV2-C35EURO STOXX 50 0.01
OESXV2-P35 EURO STOXX 50 3
OESXV2-P35 EURO STOXX 50 1

4. THYAEC| Z|ThE MUY ZAU(VaR : 99%M =4 E,1087IF) GEEE)







SAIY  2022-10-04
712 2022-09-30

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

M F75H (M= 0 0 0| &
AT 27t5dH  |SM 0 0 0| &
A F75H  |[ME 282 0 282 | 2Ly
A *t5H |24 308 4,219 -3,911| &Ly
TE7|A|He| &=
KR41015C0009-2022-12 A A I|200X| =M E
0.00
0.00
0.00
— 0.00
x
i[ 0.00 T T T 1 T T T 1
EI' 0.00 70.61 141.23 211.84 282.45 353.06 423.68 494.29 564.90
4“ 0.00
0.00
0.00
0.00 -
74
KR4201SA3228-2022-10 E£322.5
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 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. AILIE| 2 2P ZHF (X &M HFH) L))
KR4101SC0009 2-12 ZAIR00K| =M E 23

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -15 -15 -15 -15 -15 -15 -15
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8 8 8
5.33% 15 15 15 15 15 15 15
8.00% 23 23 23 23 23 23 23
KR4201SA3228 2022-10 2322.5 8

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 -1
2.67% 0 0 0 -1 -1 -1 -2
5.33% 0 -1 -1 -2 -3 -3 -4
8.00% -2 -2 -3 -4 -5 -6 -8
KR4201SA3251 2022-10 2325 31

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 0
-2.67% 1 1 1 1 0 0 -1
0% 1 1 1 0 -1 -2 -3
2.67% 1 0 -1 -2 -4 -6 -8
5.33% -1 -2 -4 -7 -10 -13 -17
8.00% -6 -9 -12 -17 -21 -26 -31
KR4301SA3078 2022-10 3£307.5 16

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 16 16 16 16
-5.33% 11 11 11 11 11 11 11
-2.67% 5 5 5 5 5 6 6
0% 0 0 0 0 0 0 1
2.67% -6 -5 -5 -5 -5 -4 -4
5.33% -10 -10 -10 -9 -9 -8 -8
8.00% -14 -14 -13 -13 -12 -12 -11
KR4301SA3102 2022-10 %310 6

7|Z=Rtel BiE g




7t -2500%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 6
-5.33% 4 4 4 4 4 4 4
-2.67% 2 2 2 2 2 2 2

0% 0 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -2 -1 -1
5.33% -4 -3 -3 -3 -3 -3 -3
8.00% -5 -5 -5 -4 -4 -4 -4
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SAIY  2022-10-04

712 2022-09-30
H202REHECS (H) (X H=¢h-atd)

1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 18,988 0 18,988
A &2t ME 1,216 20,774 -19,558| &2
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (THEHTER)
FXW213C7R« KRW/USD 27-10-22E 490
FXW213C8R: KRW/USD 28-11-22E 640
FXW213C9P(KRW/USD 28-12-22E 532
FXW213C9VIUSD/KRW 27-10-22E 74
FXW213C9X(USD/KRW 27-10-22E 23
IEOOBD8RGM75 * SHEHE R QB X|HALEO| 0121 20| Q0] ZAISHX| &g
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )

735



SAIY  2022-10-04
712 2022-09-30
A OFEKRX300Q1 Sl A B (3= A

.I

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 70.61 141.23 211.84 282.45 353.06 423.68 494.29 564.90
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= 28
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -28 -28 -28 -28 -28 -28 -28
-5.33% -19 -19 -19 -19 -19 -19 -19
-2.67% -9 -9 -9 -9 -9 -9 -9
0% 0 0 0 0 0 0 0
2.67% 9 9 9 9 9 9 9
5.33% 19 19 19 19 19 19 19
8.00% 28 28 28 28 28 28 28
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SAIY  2022-10-04
2022-09-30

Mt e e B 0
AT 7t5dH &g 0 Q|
Al & He 0 0 032
A F7t5dH  |[ME 560 0 560
A Ftsd | A 1,724 0 1,724| 22|
A &2t ME 98 1,121 -1,023| %9
2. M7|A ™| &l X
VNCV2-VN30 Index Future OCT22
0.00
0.00
0.00
—~ 0.00
&l
;'ir— 0.00
BF 0.00 287.00 574.00 861.00 1,148.00 1,435.00 1,722.00 2,009.00 2,296.00
‘HJ 0.00
0.00
0.00
0.00
7t

3.ALE[RE £ EHS(ZIHEH 0 =)
2.5504E+11 VN30TR Index(EUR)
FXW213C7L<«KRW/EUR 21-10-22E
FXW213C84:KRW/EUR 21-10-22E
FXW213C8P: KRW/EUR 18-11-22E
FXW213C8Q KRW/EUR 18-11-22E
FXW213C9M KRW/EUR 23-12-22E
FXW213C9X(EUR/KRW 21-10-22E
VNCV2 VN30 Index Future OCT22
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Q4 2022-10-04
Q' 2022-09-30

U7|AHe| &

A

19

F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

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

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

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 0.25 0.51 0.76 1.01 1.26 1.52 1.77 2.02
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) 174
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,523
2.1088E+11 IHS Markit Global Carbon Index(TR) 87
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)
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ol

FCSI Index 220323 (NH)

Al
SWCSI00000 41 8HCSI Index 220323 (718)

SWCSI00000
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