Q  2022-10-14
Q 2022-10-13

U7|AHe| &

A

19

F=

BOF3-SOYBEAN OIL FUTR Jan23

0.00

0.00

0.00

0.00

0.00

15.98 31.96 47.93 63.91 79.89 95.87 111.84

127.82

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

21.23 42.46 63.69 84.92 106.15 127.38 148.61

169.84

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

/

.00 173.25 346.50 519.75 693.00 866.25 1,039.50 1,212.75 1,386.00

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 52.44 104.88 157.31 209.75 262.19 314.63 367.06 419.50

/

/

72

KR4175SB0001-2022-11 HZ{ME

o~

.00 357.68 715.35 1,073.03 1,430.7 1,788.38 2,146.05 2,503.73 2,861.40




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 242.50

T T

485.00

727.50 970.00 1,212.50

T

1,455.00

T 1

1,697.50 1,940.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.67

9.34

14.01 18.68 23.35

T

28.02

T 1

32.69 37.36

0.00

/

0.00

/

0.00

0.00

72

SF3-SOYBEAN FUTURE Jan23

0.00

0.00

0.00

0.00

/

0.00

.00 351.25

T T

702.50

1,053.75 1,405.00 1,756.25

T

2,107.50

T 1

2,458.75 2,810.00

0.00

0.00

0.00

0.00



SMF3-SOYBEAN MEAL FUTR Jan23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 102.53 205.05 30M.10 512.63 615.15 717.68 820.20
'('IJ 0.00 /

0.00 /

0.00

0.00

74
WZ2-WHEAT FUTURE(CBT) Dec22

0.00 /

0.00 /

0.00 /
— 0.00
E-J /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 220.56 441.13 SGM.ZS 1,102.81 1,323.38 1,543.94 1,764.50
(‘IJ 0.00 /

0.00 /

0.00

0.00

7}
3. AlLE| Y & THE(X[CHE A= H)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS

[CHEHO &S A (VaR : 99% M E|+F, 10U 7| &)
SHEE X RLUAE 02 Z0] A0 SAISHA| &



2022-10-14
2022-10-13

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 70.70 141.40 212.10 282.80 353.50 424.20 494.90 565.60
<‘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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SAIY  2022-10-14
712 2022-10-13

HHEER (FAEE-THY)
A a3

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

OHE@R) =ZX[M(1-2)
Mt e = = | 0 33,111 -33,111| & LK
A FtEH =M 0 32,324 -32,324| & LY
L=

KR4201SB2856-2022-11 =285

.00 71.25 142.50 213.75 285.00 356.25 427.50 498.75 570.00
74

KR4201SB2872-2022-11 =287.5

.00 71.88 143.75 215.63 287.50 359.38 431.25 503.13 575.00




3. A2 £ THE (X &M ASH) (G R IR ET))
KR42015B2856 2022-11 2285 1,617

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 999 933 862 786 706 623 538
-5.33% 847 762 674 583 491 397 301
-2.67% 624 525 424 323 220 118 15
0% 322 215 107 0 -107 -215 -322
2.67% -63 -169 277 -384 -492 -600 -708
5.33% -524 -623 -725 -827 -931 -1,035 -1,140
8.00% -1,054 -1,140 -1,230 -1,323 -1,419 -1,517 -1,617
KR4201SB2872 2022-11 2287.5 322

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 190 178 164 149 134 118 101
-5.33% 163 147 129 112 93 74 55
-2.67% 122 102 82 62 41 21 0
0% 66 44 22 0 -22 -44 -66
2.67% -8 -30 -52 -75 -97 -119 -142
5.33% -97 -118 -140 -161 -183 -205 -227
8.00% -201 -220 -239 -259 -280 -301 -322
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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OESXV2-C3525-EURO STOXX 50

8.90

13.35 15.58 17.80

11.13

4.45 6.68

2.23

0.00



0.00 ‘

712

OESXV2-P3500-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 43.70 87.40 131.10 174.80 218.50 262.20

0.00

349.60

0.00

0.00

0.00 -

0.00

7

OESXV2-P3525-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 49.13 98.25 147.38 196.50 245.63 294.75

393.00

0.00

0.00

0.00

0.00 -

3. AlLI2| 2

EREE LRSIV
260105SQPX SG EURO Covered CALL STRATEGY
FXW213C8Q KRW/EUR 18-11-22E

FXW213CAD KRW/EUR 23-12-22E
OESXV2-C35EURO STOXX 50
OESXV2-C35EURO STOXX 50

OESXV2-P35 EURO STOXX 50

OESXV2-P35 EURO STOXX 50

0.16

0.01

0.22




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-10-14
712 2022-10-13

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

MR {ItEd  |ME 0 0 0 S
AT e e B = | 481 3,754 -3,273 | &Ly
A e B 283 0 283 | 2L
A *t5H |24 495 3,728 -3,233| &L
TE7|A|He| &=
KR41015C0009-2022-12 AT 200K| = &
0.00
0.00
0.00
— 0.00
o2
ir' 0.00 T T T 1 T T T 1
EI' 0.00 70.70 141.40 212.10 282.80 353.50 424.20 494.90 565.60
4“ 0.00
0.00
0.00
0.00 -
74
KR4201SB2971-2022-11 &=297.5
0.00
0.00
0.00
— 0.00
7
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 74.38 148.75 223.13 297.50 371.88 446.25 520.63 595.00
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

KR4201SB3003-2022-11 =300

.00 75.00 150.00 225.00 30(N.00 450.00 525.00 600.00
72
KR43015B2822-2022-11 $282.5
.00 70.63 141.25 211.88 282.50 353.13 423.75 494.38 565.00
72

KR43015B2855-2022-11 5285

~

.00

T T T T T T T 1

71.25 142.50 213.75 285.00 356.25 427.50 498.75 570.00




3. ALIE| 8 £ FZHSEIHE L E=H) (EH2l: 4 )

ol :
KR4101SC0009 2022-12 [ALR00K| =M= 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
KR4201SB2971 2022-11 2297.5 131

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 64 60 56 51 45 39 32
-5.33% 57 52 45 38 31 24 16
-2.67% 46 38 30 22 13 4 -5
0% 28 19 10 0 -10 -20 -29
2.67% 4 -7 -17 27 -38 -48 -59
5.33% -28 -39 -50 -60 -71 -82 -93
8.00% -67 -78 -88 -99 -110 -120 -131
KR4201SB3003 2022-11 =300 49

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23 22 20 18 16 14 11
-5.33% 21 19 16 14 11 8 5
-2.67% 17 14 11 8 5 1 -2
0% 11 7 4 0 -4 -7 -11
2.67% 2 -2 -6 -10 -14 -18 222
5.33% -9 -14 -18 -22 -26 -30 -35
8.00% -24 -28 -32 -36 -41 -45 -49
KR43015B2822 2022-11 3£282.5 24

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 18 19 20 22 23 24
-5.33% 8 10 11 13 14 16 17
-2.67% 1 3 4 6 7 9 11
0% -5 -3 -2 0 2 3 5
2.67% -10 -8 -7 -5 -3 -1 0
5.33% -13 -12 -10 -9 -7 -6 -4
8.00% -16 -15 -13 -12 -10 -9 -7
KR43015B2855 2022-11 3285 4

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 4 4 4 4
-5.33% 2 2 2 2 2 3 3
-2.67% 0 0 1 1 1 2 2

0% -1 -1 0 0 0 1 1
2.67% -2 -1 -1 -1 -1 0 0
5.33% -2 -2 -2 -2 -1 -1 -1
8.00% -3 -3 -2 -2 -2 -2 -1

99%ME|+FE,10%7|E)
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SAY  2022-10-14

712 2022-10-13
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 18,647 0 18,647
A &2t ME 1,217 20,790 -19,573| &2
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (THEHTER)
FXW213C7R« KRW/USD 27-10-22E 491
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 *SIHBZ2 L QX EAEO| 0{H 20| A0l JAISHK| LS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )

768



SAY  2022-10-14
712 2022-10-13
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 70.70 141.40 212.10 282.80 353.50 424.20 494.90 565.60
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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r=
H
rx

r>
RN

ol | ol
[}
| >

H1 | me | o

470

470

NN o
i

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

1,709

1,709

r=
B P TR

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

fot
H1 | o | i

r[4r[r
rx

694

Ol O0O|O|O | O

1,11

-417

2. WI|MHEe &

19

=

VNCV2-VN30 Index Future OCT22

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 256.28 512.55 768.83 1,025.10 1,281.38

0.00

1,537.65

1,793.93

2,050.20

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




FXW213CABIEUR/KRW 18-11-22E
FXW213CAD EUR/KRW 18-11-22E
VNCV2 VN30 Index Future OCT22

Aol 42U (VaR : 99%MEIFFE,10Y7|F)

11

17
38
(Bl gt el)
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Q 2022-10-13

U7|AHe| &

A

19

F=

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) 180
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,600
2.1088E+11 IHS Markit Global Carbon Index(TR) 90
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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