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U7|AHe| &

A

19

F=

BOF3-SOYBEAN OIL FUTR Jan23

0.00

0.00

0.00

0.00

0.00

15.91 31.82 47.72 63.63 79.54 95.45 111.35

127.26

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

20.79 41.58 62.36 83.15 103.94 124.73 145.51

166.30

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

/

.00 172.44 344.88 517.31 689.75 862.19 1,034.63 1,207.06 1,379.50

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 49.18 98.35 147.53 196.70 245.88 295.05 344.23 393.40

/

/

72

KR4175SB0001-2022-11 HZ{ME

o~

.00 358.60 717.20 1,075.80 1,434.4 1,793.00 2,151.60 2,510.20 2,868.80




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 238.06

T T

476.13

714.19 952.25 1,190.31

T

1,428.38

T 1

1,666.44 1,904.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 471

9.42

14.13 18.84 23.55

T

28.26

T 1

32.97 37.68

0.00

/

0.00

/

0.00

0.00

72

SF3-SOYBEAN FUTURE Jan23

0.00

0.00

0.00

0.00

/

0.00

.00 348.19

T T

696.38

1,044.56 1,392.75 1,740.94

T

2,089.13

T 1

2,437.31 2,785.50

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 0.00 101.70 203.40 30M.80 508.50 610.20 711.90 813.60
'('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 0.00 214.94 429.88 64M.75 1,074.69 1,289.63 1,504.56 1,719.50
(‘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| &)
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2022-10-18
2022-10-17

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 72.34 144.68 217.01 289.35 361.69 434.03 506.36 578.70
<‘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 93
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -93 -93 -93 -93 -93 -93 -93
-5.33% -62 -62 -62 -62 -62 -62 -62
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 62 62 62 62 62 62 62
8.00% 93 93 93 93 93 93 93
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KR42015B2823-2022-11 &282.5

0.00

0.00

0.00

0.00

0.00
0.00

70.63

141.25 211.88 282.50 353.13 423.75 494.38

565.00

0.00

0.00

0.00

0.00

717

KR43015B2822-2022-11 X282.5

0.00

0.00

0.00

0.00

0.00
0.00

70.63

141.25 211.88 282.50 353.13 423.75 494.38

565.00

0.00

0.00

0.00

0.00 -



0.00

KR43015B2855-2022-11 5285

0.00

0.00

0.00

0.00

0.00

.00

71.25

142.50

213.75

285.00

356.25

427.50

498.75

0.00

0.00

0.00 -

570.00

e
3. ALE| Y £ R XHE AN N0 AT ) (EFgl:uHorgl)
KR4201SB2823 2022-11 2282.5 2,937
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,042 1,916 1,784 1,649 1,511 1,370 1,228
-5.33% 1,667 1,517 1,365 1,213 1,060 906 751
-2.67% 1,144 984 823 663 503 342 182
0% 471 315 158 0 -159 -318 -477
2.67% -340 -479 -622 -769 -918 -1,069 -1,222
5.33% -1,266 -1,380 -1,503 -1,631 -1,765 -1,903 -2,045
8.00% -2,281 -2,368 -2,466 -2,573 -2,689 -2,810 -2,937
KR4301SB2822 2022-11 %£282.5 414
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -267 -290 -313 -338 -363 -388 -414
-5.33% -123 -150 =177 -205 -232 -260 -288
-2.67% -5 -34 -63 -92 -121 -150 -179
0% 85 57 29 0 -29 -57 -86
2.67% 151 125 100 73 46 19 -9
5.33% 195 174 152 129 105 80 54
8.00% 224 208 190 171 150 128 105
KR4301SB2855 2022-11 £285 78
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -53 -57 -61 -65 -69 -74 -78
-5.33% -25 -30 -35 -40 -45 -50 -55
-2.67% -2 -7 -13 -18 -23 -28 -34
0% 16 11 5 0 -5 -11 -16
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OESXV2-C3500-EURO STOXX 50

28.00

o

[ ©n

<

o~

)

. S

—

o~

o
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~
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OESXV2-C3525-EURO STOXX 50

9.90

14.85 17.33 19.80

12.38

4.95 7.43

2.48

0.00



0.00 ‘
712

OESXV2-P3500-EURO STOXX 50

0.00

0.00

0.00
—~ 0.00
ol
Er’ 0-00 T T T d T T T 1
ol 0.00 30.48 60.95 91.43 121.90 152.38 182.85 213.33 243.80
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 35.70 71.40 107.10 142.80 178.50 214.20 249.90 285.60
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 5
FXW213C8Q KRW/EUR 18-11-22E 73
FXW213CAD KRW/EUR 23-12-22E 56
FXW213CAE(KRW/EUR 27-01-23E 56
OESXV2-C35EURO STOXX 50 0.19
OESXV2-C35EURO STOXX 50 0.01
OESXV2-P35 EURO STOXX 50 2
OESXV2-P35 EURO STOXX 50 0.16
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SAY  2022-10-18
712 2022-10-17

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 289 0 289 | ZtLY
A *t5H |24 424 3,708 -3,284 | &L
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 72.34 144.68 217.01 289.35 361.69 434.03 506.36 578.70
4“ 0.00
0.00
0.00
0.00 -
74
KR4201SB2955-2022-11 =295
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 73.75 147.50 221.25 295.00 368.75 442.50 516.25 590.00
4“ 0.00
0.00
0.00
0.00



KR42015B2971-2022-11 =297.5

0.00
0.00
0.00
— 0.00
ol
gvr 0.00 T T T T T T T 1
?{5 0.00 74.38 148.75 223.13 297.50 371.88 446.25 520.63 595.00
0.00
0.00
0.00
0.00
717
KR43015B2822-2022-11 5£282.5
0.00 -
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T T T T T 1
3'; 0.00 70.63 141.25 211.88 282.50 353.13 423.75 494.38 565.00
0.00
0.00
0.00
0.00
71
3. AL £ FEHE @|CHA MO AT o) (Erel:4 Bt el)
KR4101SC0009 2022-12 AL 200K | =M= 23
7| Z=EX4Ee| HEd
7t4 -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
KR4201SB2955 2022-11 =295 72

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 40 37 35 32 29 26 22
-5.33% 34 31 28 24 20 17 13
-2.67% 26 22 18 14 9 5 1

0% 14 9 5 0 -5 -9 -14
2.67% -3 -7 -12 -17 -21 -26 -31
5.33% -23 -27 -32 -36 -41 -45 -50
8.00% -47 -50 -54 -59 -63 -67 -72

KR4201SB2971 2022-11 32975 134
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 71 67 62 57 52 46 39
-5.33% 62 56 50 43 36 29 22
-2.67% 48 40 32 24 16 8 0

0% 26 18 9 0 -9 -18 -27
2.67% -3 -12 -21 -30 -40 -49 -58
5.33% -40 -49 -58 -67 -76 -85 -94
8.00% -84 -92 -100 -108 -117 -125 -134

KR4301SB2822 2022-11 %2825 23
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 15 16 17 18 20 21 23
-5.33% 7 8 10 11 13 14 16
-2.67% 0 2 3 5 7 8 10

0% -5 -3 -2 0 2 3 5
2.67% -8 -7 -5 -4 -3 -1 0
5.33% -11 -10 -8 -7 -6 -4 -3
8.00% -12 -11 -10 -9 -8 -7 -6

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)

207
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SAY  2022-10-18

712 2022-10-17
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 18,136 0 18,136
A &2t ME 1,220 20,848 -19,628| % 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 492
FXW213C8R: KRW/USD 28-11-22E 642
FXW213C9P(KRW/USD 28-12-22E 534
FXW213C9VIUSD/KRW 27-10-22E 75
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 £ )

769



=AY 2022-10-18
712 2022-10-17
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 72.34 144.68 217.01 289.35 361.69 434.03 506.36 578.70
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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481

481

NN o
i

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

1,720

1,720
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X X
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VNCV2-VN30 Index Future OCT22

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 262.00 524.00 786.00 1,048.00 1,310.00

0.00

1,572.00

1,834.00

2,096.00

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




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

2
o
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.53 0.79 1.05 131 1.58 1.84

2.10

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 0.53 0.79 1.05 1.31 1.58 1.84

2.10

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 0.53 0.79 1.05 1.31 1.58 1.84 2.10
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) 183
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,646
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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