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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.51 33.01 49.52 66.02 82.53 99.03 115.54

132.04

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

20.73 41.45 62.18 82.90 103.63 124.35 145.08

165.80

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

/

.00 168.88 337.75 506.63 675.50 844.38 1,013.25 1,182.13 1,351.00

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 54.43 108.85 163.28 217.70 272.13 326.55 380.98 435.40

/

/

72

KR4175SA0002-2022-10 E&{M &

o~

.00 353.75 707.50 1,061.25 1,415.0 1,768.75 2,122.50 2,476.25 2,830.00




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 241.25

T T

482.50

723.75 965.00 1,206.25

T

1,447.50

T 1

1,688.75 1,930.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.62

9.23

13.85 18.46 23.08

T

27.69

T 1

3231 36.92

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

T T

00 98.35 196.70

295.05 393.40 491.75

T

590.10

T 1

688.45 786.80

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 0.00 339.50 679.00 1,018.50 1,358.00 1,697.50 2,037.00 2,376.50 2,716.00
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 0.00 219.75 439.50 659.25 879.00 1,098.75 1,318.50 1,538.25 1,758.00
H 0.00

0.00

0.00

0.00

73
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KR41015C0009-2022-12 2 A 1| 200X| =M &
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 72.71 145.43 218.14 290.85 363.56 436.28 508.99 581.70
W 600
0.00
0.00
0.00
7t
3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
KR4101SC0009 2022-12 ZAIL200K| =M= 70
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -70 -70 -70 -70 -70 -70 -70
-5.33% -46 -46 -46 -46 -46 -46 -46
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 46 46 46 46 46 46 46
8.00% 70 70 70 70 70 70 70
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HCV2-HSCEI Futures Oct22

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,546.25 3,092.50 4,638.75 6,185.00 7,731.25 9,277.50 10,823.75  12,370.00

0.00

0.00

0.00

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCV2 HSCEI Futures Oct22 2

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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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
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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
ir‘ 0.00 T T T Y T T T 1
35 0.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
0.00
0.00
0.00
0.00 -
e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201SA3079 2022-10 =307.5 362
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 44 43 43 43 42 40 38
-5.33% 43 42 41 39 37 33 29
-2.67% 40 37 33 28 22 15 6
0% 27 20 10 0 -11 -23 -36
2.67% -13 -27 -43 -59 -75 -91 -108
5.33% -103 -122 -140 -159 -178 -197 -216
8.00% -254 -271 -289 -307 -325 -343 -362
KR4201SA3103 2022-10 2310 1,127
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 114 114 113 112 110 106 101
-5.33% 113 112 109 104 97 87 74
-2.67% 107 100 a0 76 58 37 13
0% 78 56 30 0 -34 -71 -111
2.67% -25 -69 -117 -167 -219 -273 -328
5.33% -276 -340 -404 -468 -533 -597 -662
8.00% -734 -799 -864 -929 -995 -1,061 -1,127
KR4301SA3078 2022-10 &£307.5 745
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -740 -740 -741 -741 -742 -743 -745
-5.33% -479 -480 -481 -483 -486 -490 -494
-2.67% -221 -224 -228 -233 -239 -247 -255
0% 27 20 10 0 -11 -23 -36
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OESXV2-C3500-EURO STOXX 50

0

LN

N

~

un
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o

oM
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<

un

o
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[a2]

<
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OESXV2-C3525-EURO STOXX 50

34.20

59.85 68.40

51.30

42.75

25.65

17.10

8.55

0.00

0.00

0.00

0.00



0.00 ‘

712

OESXV2-P3500-EURO STOXX 50

0.00
0.00
0.00
—~ 0.00
=
E’ 0-00 T T T d T T T
ol 0.00 26.88 53.75 80.63 107.50 134.38 161.25 188.13 215.00
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 7 T T T )
ol 0.00 30.83 61.65 92.48 123.30 154.13 184.95 215.78 246.60
d 0.00
0.00
0.00
0.00 -
7
3. AlLf2| 2 2o PRHS@INE A0S ) B 2)
260105SQPX SG EURO Covered CALL STRATEGY 3
FXW213C8Q KRW/EUR 18-11-22E 72
OESXV2-C35EURO STOXX 50 1
OESXV2-C35EURO STOXX 50 0.04
OESXV2-P35 EURO STOXX 50 1
OESXV2-P35 EURO STOXX 50 0.14
4. THYAHE 0| 2ITiE A0 B (VaR : 99%HIEIHF,1027|F) £l Bt 2
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2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &
A F7t5H ME 291 0 291 | &
=4 2715 |2 308 4219 -3,911 | LY
TR NELIELIEE S
KR41015C0009-2022-12 R A 5| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
E‘r' 0.00 T T T 1 T T T 1
ol 0.00 72.71 145.43 218.14 290.85 363.56 436.28 508.99 581.70
W 600
0.00
0.00
0.00 -
7t
KR42015A3228-2022-10 E322.5
0.00
0.00
0.00
— 0.00
&l
=
L o000 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
M 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 11

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 -1 -1
2.67% 0 0 -1 -1 -1 -2 -3
5.33% -1 -2 -2 -3 -4 -5 -6
8.00% -4 -5 -6 -7 -9 -10 -11
KR4201SA3251 2022-10 2325 44

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 1
-2.67% 1 1 1 1 1 0 0
0% 1 1 1 0 -1 -2 -4
2.67% 0 0 -2 -3 -5 -8 -10
5.33% -3 -6 -8 -12 -15 -19 -23
8.00% -14 -19 -23 -28 -34 -39 -44
KR4301SA3078 2022-10 3£307.5 17

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 17 17
-5.33% 11 11 11 11 11 11 11
-2.67% 5 5 5 5 5 5 6
0% -1 0 0 0 0 1 1
2.67% -6 -5 -5 -5 -4 -4 -3
5.33% -9 -9 -8 -8 -8 -7 -7
8.00% -12 -11 -11 -11 -10 -10 -9
KR4301SA3102 2022-10 %310 6

7|Z=Rtel BiE g




7}z -2500%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 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 -1 -1 -1
5.33% -3 -3 -3 -3 -3 -3 -2
8.00% -4 -4 -4 -4 -4 -4 -3
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SAIY  2022-10-11

712 2022-10-07
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 18,590 0 18,590
A &2t ME 1,201 20,515 -19,315| 22
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 484
FXW213C8R: KRW/USD 28-11-22E 632
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 £ )

740



SAIY  2022-10-11
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A 0FEKRX300Q1 5 A (F4

.I

KR41015C0009-2022-12 R A L] 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 72.71 145.43 218.14 290.85 363.56 436.28 508.99 581.70
0.00
0.00
0.00
0.00
7}
3. AlLE| Y o] THE(X[CHE A= H) (THREH TR
KR4101SC0009 2022-12 [AIROOK| =M= 29
7| XXpAtO] HENM
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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r=
H
rx

r>
RN

ol | ol
[}
| >

H1 | me | o

527

527

NN o
i

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

1,698

OO |O|O|O

1,698

Ar{4r [ 4r (>

X X
ofm|do|do|om|do|do
H1 | oo | o

fot
rx

338

1,104

-766

2. WI|MHEe &

19

=

VNCV2-VN30 Index Future OCT22

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 270.00 540.00 810.00 1,080.00 1,350.00

0.00

1,620.00

1,890.00

2,160.00

0.00

0.00

0.00

3. MLIE| 28 £YFZHFE L0 EEH)
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
FXW213COX(EUR/KRW 21-10-22E
FXW213CA4(EUR/KRW 21-10-22E
FXW213CA5(EUR/KRW 21-10-22E
FXW213CA7(EUR/KRW 18-11-22E




VNCV2

VN30 Index Future OCT22
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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) 181
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,614
2.1088E+11 IHS Markit Global Carbon Index(TR) 90
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