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BOF3-SOYBEAN OIL FUTR Jan23

0.00

0.00

0.00

0.00

0.00

16.63 33.26 49.89 66.52 83.15 99.78 116.41

133.04

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

20.57 41.15 61.72 82.29 102.86 123.44 144.01

164.58

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

/

.00 170.25 340.50 510.75 681.00 851.25 1,021.50 1,191.75 1,362.00

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 48.78 97.55 146.33 195.10 243.88 292.65 341.43 390.20

/

/

72

KR4175SB0001-2022-11 HZ{ME

o~

.00 356.63 713.25 1,069.88 1,426.5 1,783.13 2,139.75 2,496.38 2,853.00




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 236.13

T T

472.25

708.38 944.50 1,180.63

T

1,416.75

T 1

1,652.88 1,889.00

/

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

14.00 18.67 23.34

T

28.01

T 1

32.67 37.34

0.00

/

0.00

/

0.00

0.00

72

SF3-SOYBEAN FUTURE Jan23

0.00

0.00

0.00

0.00

/

0.00

.00 345.50

T T

691.00

1,036.50 1,382.00 1,727.50

T

2,073.00

T 1

2,418.50 2,764.00

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 99.43 198.85 29M.70 497.13 596.55 695.98 795.40
'('IJ 0.00 /

0.00 /

0.00

0.00

74
WZ2-WHEAT FUTURE(CBT) Dec22

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 212.38 424.75 63%.50 1,061.88 1,274.25 1,486.63 1,699.00
(‘IJ 0.00 /

0.00 /

0.00

0.00

7}
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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 72.83 145.65 218.48 291.30 364.13 436.95 509.78 582.60
<‘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 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 3,000
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,095 1,974 1,848 1,719 1,587 1,453 1,318
-5.33% 1,701 1,558 1,413 1,268 1,122 976 829
-2.67% 1,147 996 845 694 543 392 241
0% 434 291 146 0 -147 -295 -444
2.67% -423 -545 -673 -805 -940 -1,078 -1,218
5.33% -1,393 -1,489 -1,593 -1,706 -1,824 -1,947 -2,074
8.00% -2,446 -2,515 -2,595 -2,685 -2,784 -2,889 -3,000
KR4301SB2822 2022-11 %£282.5 402
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -261 -283 -306 -329 -353 -377 -402
-5.33% -119 -145 =171 -197 =224 -250 =277
-2.67% -6 -33 -60 -88 -115 -142 -170
0% 78 53 26 0 =27 -53 -80
2.67% 137 115 92 68 43 18 -7
5.33% 175 157 138 118 97 75 52
8.00% 198 185 171 154 136 117 97
KR4301SB2855 2022-11 £285 76
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -52 -56 -60 -64 -68 -72 -76
-5.33% -25 -29 -34 -38 -43 -48 -53
-2.67% -2 -7 -12 -17 -22 =27 -32
0% 15 10 5 0 -5 -10 -15
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M e = A 0 0 0
Al Q75 |8M 0 0 e
Al & He 0 0 032
=4 2715 |[ME 3,018 0 3,018
+A f7t5d  |&M 0 34 -34| LY
A =2} Mz 0 2,314 -2,314| % Q)
27| A el 2o E
OESXV2-C3500-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
;’,i 0.00 : : : , : : : J
ol 0.00 5.05 10.10 15.15 20.20 25.25 30.30 35.35 40.40
H 0.00
0.00
0.00
0.00
7t
OESXV2-C3525-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T T T T T 1
ol 0.00 3.10 6.20 9.30 12.40 15.50 18.60 21.70 24.80
@ 0.00
0.00
0.00




0.00 ‘

77
OESXV2-P3500-EURO STOXX 50
0.00
0.00
0.00
0.00
0-00 T T T T T T 1
0.00 12.08 24.15 36%30 60.38 72.45 84.53 96.60
0.00 /
0.00 /
0.00
0.00
7}
OESXV2-P3525-EURO STOXX 50
0.00
0.00
0.00
0.00
0.00 T T T T T T ,
0.00 16.38 32.75 49%50 81.88 98.25 114.63 131.00
0.00 /
0.00 /
0.00
0.00
742
VGZ2-EURO STOXX 50 Dec22
0.00 /
0.00 /
0.00 /
0.00 /
0.00 T T T T T T 1
0.00 867.00 1,734.00 Z,GOM&OO 4,335.00 5,202.00 6,069.00 6,936.00
0.00 /
0.00 /
0.00

/
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3. AILfE|E £ FTHSE[CHE 0| =)
FXW213C8Q KRW/EUR 18-11-22E
FXW213CAD KRW/EUR 23-12-22E
FXW213CAE(KRW/EUR 27-01-23E
OESXV2-C35EURO STOXX 50
OESXV2-C35EURO STOXX 50
OESXV2-P35 EURO STOXX 50
OESXV2-P35 EURO STOXX 50
VGZ2 EURO STOXX 50 Dec22

4, TP AEO| &AM S3U(VaR : 99%AE|FF,1027|F)
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2| C| ool K200(F A B 8- THIT ZHE E)

A {715 |ME 0 0 0| =LY
tllgt 2715H |24 0 0 o/
A f7t15H  |ME 291 0 291 &y
= 7t5d |24 424 3,708 -3,284 | LY
TE7|A|He| &=
KR41015C0009-2022-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
E‘r' 0.00 T T T 1 T T T 1
EI' 0.00 72.83 145.65 218.48 291.30 364.13 436.95 509.78 582.60
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR42015B2955-2022-11 =295
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 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
&l
?L 0.00 T T T T T T T 1
ol 0.00 74.38 148.75 223.13 297.50 371.88 446.25 520.63 595.00
W 500
0.00
0.00
0.00
E:
KR43015B2822-2022-11 5£282.5
0.00 -
0.00
0.00
— 0.00
&l
;—r' 0.00 T T T T T T T 1
ol 0.00 70.63 141.25 211.88 282.50 353.13 423.75 494.38 565.00
W 600
0.00
0.00
0.00
7t
3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
KR4101SC0009 2022-12 A IL200K| =M= 23
7| =R HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -16 -16 -16 -16 -16 -16 -16
-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% 16 16 16 16 16 16 16
8.00% 23 23 23 23 23 23 23
KR4201SB2955 2022-11 2295 73

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 40 38 36 33 30 27 24
-5.33% 35 32 28 25 21 18 14
-2.67% 26 22 18 14 10 6 2

0% 13 9 4 0 -4 -9 -13
2.67% -4 -9 -13 -17 -22 -26 -31
5.33% -26 -30 -34 -38 -42 -46 -51
8.00% -51 -54 -58 -61 -65 -69 -73

KR4201SB2971 2022-11 32975 137
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 72 68 63 59 53 48 42
-5.33% 63 57 51 45 38 31 24
-2.67% 48 40 33 25 18 10 2

0% 25 17 8 0 -8 -17 -25
2.67% -6 -14 -23 -32 -40 -49 -58
5.33% -45 -53 -61 -70 -78 -86 -95
8.00% -91 -98 -106 -113 -121 -129 -137

KR4301SB2822 2022-11 %2825 22
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 15 17 18 19 21 22
-5.33% 6 8 9 11 12 14 15
-2.67% 0 2 3 5 6 8 9

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

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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712 2022-10-19
H202REHECS (H) (X H=¢h-atd)

1. A=A

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 18,157 0 18,157
= =% M= 1,997 20,716 -18,719| &<

2. WI|AHe| & x

3. AL 2| o XA F (X L&A dad) (T HHTt2)
FXW213C7R: KRW/USD 27-10-22E 489
FXW213C8R: KRW/USD 28-11-22E 638
FXW213C9P(KRW/USD 28-12-22E 531
FXW213COVIUSD/KRW 27-10-22E 74
FXW213CIX(USD/KRW 27-10-22E 23
FXW213CAJCUSD/KRW 27-10-22E 40
FXW213CAK USD/KRW 27-10-22E 23

IEOOBD8RGM75 * S ER2 QBR| EALSO| 0{2{ 20| Q0] ZA|SHK| %S
4. TP MEC| XM H(VaR : 99%LEITFE10Y7|F) (THl- 2 TR
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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 72.83 145.65 218.48 291.30 364.13 436.95 509.78 582.60
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= 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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VNCV2-VN30 Index Future OCT22

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 264.48 528.95 793.43 1,057.90 1,322.38

0.00

1,586.85

1,851.33

2,115.80

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




FXW213CABI EUR/KRW 18-11-22E
FXW213CAD EUR/KRW 18-11-22E
FXW213CAK EUR/KRW 18-11-22E
VNCV2 VN30 Index Future OCT22

4. TIPS EC| &MU H(VaR : 99%LEITFE,10Y7|F)
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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) 182
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,627
2.1088E+11 IHS Markit Global Carbon Index(TR) 91
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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