2 2022-10-06
2 2022-10-05

U7|AHe| &

A

19

=

BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.26 32.51 48.77 65.02 81.28 97.53 113.79

130.04

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

22.05 44.10 66.15 88.20 110.25 132.30 154.35

176.40

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

/

.00 170.75 341.50 512.25 683.00 853.75 1,024.50 1,195.25 1,366.00

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 54.83 109.65 164.48 219.30 274.13 328.95 383.78 438.60

/

/

72

KR4175SA0002-2022-10 E&{M &

o~

.00 352.23 704.45 1,056.68 1,408.9 1,761.13 2,113.35 2,465.58 2,817.80




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 247.19

T T

494.38

741.56 988.75 1,235.94

T

1,483.13

T 1

1,730.31 1,977.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.48

8.96

13.43 17.91 22.39

T

26.87

T 1

31.34 35.82

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 100.38

T T

200.75

301.13 401.50 501.88

T

602.25

T 1

702.63 803.00

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 0.00 345.88 691.75 1,037.63 1,383.50 1,729.38 2,075.25 2,421.13 2,767.00
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 0.00 225.75 451.50 677.25 903.00 1,128.75 1,354.50 1,580.25 1,806.00
H 0.00

0.00

0.00

0.00

73
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2022-10-05

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 72.60 145.20 217.80 290.40 363.00 435.60 508.20 580.80
<‘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 75
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -75 -75 -75 -75 -75 -75 -75
-5.33% -50 -50 -50 -50 -50 -50 -50
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 50 50 50 50 50 50 50
8.00% 75 75 75 75 75 75 75
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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  2022-10-06
712 2022-10-05

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

0.00

KR43015SA3078-2022-10 %307.5

0.00

0.00

ol
iir- 0.00 T T T ? T T T )
35 000O.I]O 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
0.00
0.00
0.00 -
e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201SA3079 2022-10 =307.5 365
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 60 59 58 57 55 52 48
-5.33% 59 57 54 51 46 40 33
-2.67% 53 48 42 34 25 15 4
0% 36 25 13 0 -14 -29 -45
2.67% -8 -25 -44 -62 -81 -101 -121
5.33% -95 -117 -139 -161 -183 -205 =227
8.00% -234 -255 =277 -299 -321 -343 -365
KR4201SA3103 2022-10 2310 1,155
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 164 164 162 158 152 144 134
-5.33% 162 158 151 141 128 111 90
-2.67% 150 137 120 97 71 39 5
0% 106 76 40 0 -45 -93 -144
2.67% -12 -66 -123 -184 -246 -310 -376
5.33% -262 -335 -410 -484 -559 -635 =711
8.00% -686 -764 -842 -920 -998 -1,077 -1,155
KR4301SA3078 2022-10 &£307.5 732
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -720 -721 =722 -723 -725 -728 -732
-5.33% -462 -463 -466 -469 -474 -480 -487
-2.67% -207 -212 -218 -226 -235 -245 -256
0% 36 25 13 0 -14 -29 -45
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SAY  2022-10-06
712 2022-10-05

iche A
A f7t5H  |2¥ 0 0 Q|
tllgt FtEH =M 0 0 EHLY
A3 E3} ME 0 0 Syl
A S7t5dH &g 4 0 4|%9|
A 7t |24 0 29 -29 | &bLY
A &2t ME 0 916 -916| % Q|
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 17.48 34.95 52.43 69.90 87.38 104.85 122.33 139.80
‘HJ 0.00
0.00
0.00
0.00
74
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 14.48 28.95 43.43 57.90 72.38 86.85 101.33 115.80
'(l“ 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
ol 0.00 21.85 43.70 65.55 87.40 109.25 131.10 152.95 174.80
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 25.10 50.20 75.30 100.40 125.50 150.60 175.70 200.80
4“ 0.00
0.00
0.00
0.00 -
7
3. AL 29 FRHE @ITH2 M43 ) SR
260105SQPX SG EURO Covered CALL STRATEGY 1
FXW213C8Q KRW/EUR 18-11-22E 73
OESXV2-C35EURO STOXX 50 1
OESXV2-C35EURO STOXX 50 0.07
OESXV2-P35 EURO STOXX 50 1
OESXV2-P35 EURO STOXX 50 0.11
4. THYAEO| ATHE AU U(VaR : 99% A EIFF,1027|F) Chol: ot 2l)







SAY  2022-10-06
712 2022-10-05

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 290 0 290 | =LY
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 72.60 145.20 217.80 290.40 363.00 435.60 508.20 580.80
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 13

7| =Xl HEH
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 0
0% 1 1 0 0 0 -1 -1
2.67% 0 0 -1 -1 -2 -3 -4
5.33% -1 -2 -3 -4 -5 -6 -7
8.00% -4 -6 -7 -8 -10 -11 -13
KR4201SA3251 2022-10 2325 52

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 3 3 2
-5.33% 3 3 3 3 2 2 1
-2.67% 3 3 3 2 1 0 -1
0% 3 2 1 0 -2 -4 -6
2.67% 1 0 -2 -5 -8 -11 -15
5.33% -4 -7 -11 -15 -20 -25 -30
8.00% -16 -22 -27 -33 -40 -46 -52
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% 10 10 10 10 11 11 11
-2.67% 5 5 5 5 5 5 6
0% -1 -1 0 0 0 1 1
2.67% -6 -5 -5 -4 -4 -4 -3
5.33% -9 -9 -8 -8 -7 -7 -7
8.00% -12 -12 -11 -11 -10 -10 -9
KR4301SA3102 2022-10 %310 5

7|Z=Rtel BiE g




74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-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 -1 -1 -1
5.33% -3 -3 -3 -3 -3 -3 -2
8.00% -4 -4 -4 -4 4 -3 -3

4. THEA O] A|TH2 L0 AT (VaR : 9% E4F,1027|F) (EHS): 4 Bhg)
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SAY  2022-10-06
712 2022-10-05

H202 2YHEE (H) (X 3 = &-1t4d)
1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 18,657 0 18,657
A &2t ME 1,199 20,482 -19,283 | & Q)
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THEHTER)
FXW213C7R« KRW/USD 27-10-22E 483
FXW213C8R: KRW/USD 28-11-22E 631
FXW213C9P(KRW/USD 28-12-22E 525
FXW213C9VIUSD/KRW 27-10-22E 73
FXW213C9X(USD/KRW 27-10-22E 23
IEOOBD8RGM75 *SIHBZ2 L QX EAEO| 0{H 20| A0l JAISHK| LS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )

724



SAY  2022-10-06
712 2022-10-05
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 72.60 145.20 217.80 290.40 363.00 435.60 508.20 580.80
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= 29
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -29 -29 -29 -29 -29 -29 -29
-5.33% -19 -19 -19 -19 -19 -19 -19
-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% 19 19 19 19 19 19 19
8.00% 29 29 29 29 29 29 29
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SAY  2022-10-06
712 2022-10-05

M e = A 0
AT 7t5dH &g 0 2o
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 538 0 538
A Ftsd | A 1,734 0 1,734| 22|
A &2t ME 310 1,127 -817| &2
2. M7|A ™| &l X
VNCV2-VN30 Index Future OCT22
0.00
0.00
0.00
—~ 0.00
ol
?’ir— 0.00
BF 0.00 275.50 551.00 826.50 1,102.00 1,377.50 1,653.00 1,928.50 2,204.00
4“ 0.00
0.00
0.00
0.00
7t
3. A|lL}2| @ &0l X H.Z (X|CH A o] A=z 2l) (tte )
2.5504E+11 VN30TR Index(EUR) 39
FXW213C7L< KRW/EUR 21-10-22E 19
FXW213C84<KRW/EUR 21-10-22E 6
FXW213C8P:KRW/EUR 18-11-22E 11
FXW213C8Q KRW/EUR 18-11-22E 32
FXW213C9M KRW/EUR 23-12-22E 23
FXW213C9X(EUR/KRW 21-10-22E 8
FXW213CA4(EUR/KRW 21-10-22E 11
FXW?213CA5EUR/KRW 21-10-22E 6
VNCV?2 VN30 Index Future OCT22 43
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U7|AHe| &

A

19

=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -

71

210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

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 0.77 1.03 1.29 1.55 1.80 2.06
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) 178
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,580
2.1088E+11 IHS Markit Global Carbon Index(TR) 89
4. TPYAEO| A|ThE A0 A ZU(VaR : 9% 4 F,1027|F) GREEE)
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