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/
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40.69 81.38 122.06 162.75 203.44 244.13 284.81 325.50

/

/
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7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,129 1,071 1,010 946 879 811 740
-5.33% 940 866 790 713 634 556 476
-2.67% 650 566 482 398 314 230 146
0% 249 166 83 0 -84 -168 -252
2.67% -255 -326 -400 -476 -554 -633 -712
5.33% -841 -897 -957 -1,021 -1,088 -1,158 -1,230
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KR4201SC3127 2022-12 &312.5 1,159

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-2.67% 412 357 302 247 192 136 81

0% 168 112 56 0 -56 -113 -169
2.67% -145 -196 -247 -300 -353 -407 -462
5.33% -518 -559 -602 -647 -695 -743 -793
8.00% -935 -964 -998 -1,034 -1,074 -1,115 -1,159

KR4301SC3100 2022-12 %310 146
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -107 -113 -119 -125 -132 -139 -146
-5.33% -52 -60 -68 -75 -83 -91 -99
-2.67% -8 -16 -25 -33 -42 -50 -59

0% 25 17 8 0 -8 -17 -25
2.67% 48 41 33 26 18 10 2
5.33% 62 57 51 44 37 30 23
8.00% 71 67 62 57 51 46 39
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7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -280 -293 -307 -322 -337 -353 -370
-5.33% -141 -159 -176 -195 -213 -232 -251
-2.67% -26 -46 -67 -87 -108 -128 -149

0% 63 42 21 0 -21 -42 -63
2.67% 125 106 87 68 48 28 8
5.33% 166 151 135 118 100 82 64
8.00% 190 179 167 153 138 123 107
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VGZ2-EURO STOXX 50 Dec22
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—~ 0.00
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FXW213CAD KRW/EUR 23-12-22E 55
FXW213CAE(KRW/EUR 27-01-23E 55
FXW213CBG KRW/EUR 24-02-23E 72
FXW213CBN EUR/KRW 24-02-23E 11
OESXZ2-C39 EURO STOXX 50 4
OESXZ2-P39 EURO STOXX 50 2
VGZ2 EURO STOXX 50 Dec22 89
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KR42015C3275-2022-12 =327.5

.00 81.88 163.75 245.63 32N.38 491.25 573.13 655.00
72
KR43015C3100-2022-12 %310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
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KR4101SC0009 2022-12 [ALR00K| =M= 32

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
KR42015C3259 2022-12 2325 64

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 28 26 24 22 20 18
-5.33% 26 24 22 19 16 14 11
-2.67% 20 17 14 11 8 5 1
0% 11 7 4 0 -4 -7 -11
2.67% -3 -7 -11 -15 -18 -22 -26
5.33% -21 -25 -29 -32 -36 -40 -44
8.00% -44 -47 -50 -54 -57 -61 -64
KR4201SC3275 2022-12 2327.5 132

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 56 53 50 47 43 39 34
-5.33% 50 46 42 37 32 26 20
-2.67% 40 34 28 22 15 8 1
0% 22 15 8 0 -8 -15 -23
2.67% -4 -12 -21 -29 -37 -45 -53
5.33% -41 -49 -57 -65 -73 -81 -90
8.00% -86 93 -101 -108 -116 -124 -132
KR43015C3100 2022-12 2310 8

E A e

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 7 7 8 8 8
-5.33% 3 3 4 4 5 5 6
-2.67% 0 1 1 2 2 3 3
0% -1 -1 0 0 0 1 1
2.67% -3 -2 -2 -1 -1 -1 0
5.33% -4 -3 -3 -3 -2 -2 -1
8.00% -4 -4 -4 -3 -3 -3 -2
KR43015C3126 2022-12 %3125 9
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-8.00% 7 7 7 8 8 8 9
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-2.67% 1 1 2 2 3 3 4

0% -1 -1 0 0 0 1 1

2.67% -3 -3 -2 -2 -1 -1 0
5.33% -4 -4 -3 -3 -2 -2 -1
8.00% -4 -4 -4 -4 -3 -3 -3
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1. A=A

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/&2
+A #715d  |=d5d 18,849 0 18,849
A =% M= 0 27,023 -27,023 | &<
2. WI|NFEe| & X
3. AL 2| o XA F (X L&A dad) (T HHTt2)
FXW213C8R: KRW/USD 28-11-22E 592
FXW213C9P(KRW/USD 28-12-22E 492
FXW213CAR KRW/USD 30-01-23E 274
FXW213CB1(KRW/USD 28-11-22E 53
FXW213CBG KRW/USD 28-11-22E 74
FXW213CBQ KRW/USD 28-02-23E 677
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2': 0.00 79.13 158.25 237.38 316.50 395.63 474.75 553.88 633.00
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3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -38 -38 -38 -38 -38 -38 -38
-5.33% -25 -25 -25 -25 -25 -25 -25
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 25 25 25 25 25 25 25
8.00% 38 38 38 38 38 38 38
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2.5504E+11 VN30TR Index(EUR) 52
FXW213C9M KRW/EUR 23-12-22E 22
FXW213CAR EUR/KRW 28-11-22E 8
FXW213CAY! KRW/EUR 28-11-22E 3
FXW213CBE(EUR/KRW 28-11-22E 20
FXW213CBE(EUR/KRW 23-12-22E 22
FXW213CBE(KRW/EUR 28-11-22E 22
FXW213CBJC KRW/EUR 28-11-22E 2
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210884220325-IHS Markit Global Carbon Index(TR)
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2.1088E+11 IHS Markit Global Carbon Index(TR) 184
2.1088E+11 IHS Markit Global Carbon Index(TR) 92
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,020
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)
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KR41F7SC00 2022-12 ZI7tQEHO|7HE M &
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL 0602

4EQ ZCfEHESHU(VaR : 9% E|FF, 102 7|F)

M3 RIIEA |2 0 0|&2
M {7t53H  |ELS 0 0|&e
=A 27t5d  |ag 0 0|&e
A 27538 |ELS 0 169 -169| & 2|
2. WI|AHe & Rx
KR41F75C0000-2022-12 77} 2H|O| 7| H M &
0.06
0.04
0.03
0.01
0.00
0.00 28,200.00 56,400.00 84,600.00 112,800.00
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-0.03
-0.04
-0.06
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KR41115C0007-2022-12 XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,500.00 61,000.00 91,500.00 122,000.00

A -0.02

-0.03

-0.05

-0.06 -
712

KR41505C0009-2022-12 SKS}O| S ATHEME

0.09

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 42,750.00 §5,500.00 128,250.00 171,000.00
<M -0.02

-0.04
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3.AUE|IRE £YF=HS (H L YSY)

OH :
KR4111SC0007 2022-12 - dHRPHE M E 8
7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 5 5 5 5 5 5
8.00% 8 8 8 8 8 8
KR4150SC0009 2022-12 SKSIO| AT H M =
7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0
2.67% 1 1 1 1 1 1
5.33% 3 3 3 3 3 3
8.00% 4 4 4 4 4 4
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1. A=A

KR41015C0009-2022-12 A A I|200X| =M E

0.00
0.00
0.00
— 0.00
=3
EE 0.00
2': 0.00 79.13 158.25 237.38 316.50 395.63 474.75 553.88 633.00
0.00
0.00
0.00
0.00
7
A LE| Y &R ZHF(Z|C &AL ZH) SREEES)
KR4101SC0009 2022-12 DAI|200K| M E 44
7|Z=ApLte| HEH
7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -44 -44 -44 -44 -44 -44 -44
-5.33% 29 -29 29 -29 29 29 -29
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
533% 29 29 29 29 29 29 29
8.00% 44 44 44 44 44 44 44
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KR41115C0007-2022-12 XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,500.00 61,000.00 91,500.00 122,000.00
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-0.03

-0.05

-0.06 -
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KR41165C0002-2022-12 L XI7|HM E

0.17

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 83,250.00 166,500.00 249,750.00 333,000.00
<M -0.04

-0.08

-0.12
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0.00

-0.02

-0.03

-0.05

-0.07

0.73

0.54

0.36

0.18

0.00

-0.18

-0.36

-0.54

-0.73

0.72

0.54

0.36

0.18

0.00

-0.18

-0.36

-0.54

-0.72

KR41195C0009-2022-12 7|O} X7 E M E

/

/

/

/

361,500.00 Mo.oo

.00 32,750.00 /460.00 98,250.00 131,000.00
7t
KR41225C0004-2022-12 A dspiZfE M &
.00 363,000.00 MO0.00 1,089,000.00 1,452,000.00
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.00 1,084,500.00 1,446,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) :HHOERI)
KR4111SC0007 2022-12 - dHRPHE M E 5
7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR41165C0002 2022-12 ACAI/HE M = 4
7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 2 2 2 2 2 2 2
8.00% 4 4 4 4 4 4 4
KR4119SC0009 2022-12 7|OtA7HE M= 2
7| = XAt HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 2 2 2 2 2 2 2
8.00% 2 2 2 2 2 2 2
KR41225C0004 2022-12 & dSDIZHEM = 12
7| = XAt HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -12 -12 -12 -12 -12 -12 -12
-5.33% -8 -8 -8 -8 -8 -8 -8
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0
2.67% 4 4 4
5.33% 8 8 8 8 8 8 8
8.00% 12 12 12 12 12 12 12
KR41475C0005 2022-12 LGSISIfEME
7| = XAt HE Y
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KR41565C0003

7| =R AbO| EH 5
7+A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR41CFSC0009 2022-12 7t7tINE M= 4

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 4
-5.33% -3 -3 -3 -3 -3 -3 3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
4. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)
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CLF3-WTI CRUDE FUTURE Jan23

0.00

0.00

0.00

0.00

19.49

38.97 58.46 77.94 97.43 116.91

136.40

155.88

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

21.28

42.55 63.83 85.10 106.38 127.65

148.93

170.20

0.00

0.00

0.00

0.00 -




ECF3-E-mini Crude Oil Jan23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 19.49 38.97

58.46 77.94 97.43

T

116.91

T 1

136.40 155.88

/

0.00

/

0.00

0.00

0.00
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EOF3-E-MINI NATURAL GAS Jan23

0.00

0.00

0.00

0.00

.00 1.93

11.57

13.49 15.42

0.00

0.00

0.00

0.00
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HOF3-NY Harb ULSD Fut Jan23

0.00

0.00

0.00

0.00

0.00

.00 0.82

0.00

0.00

0.00

0.00



KR41755C0000-2022-12 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 330.78 661.55 992.33 1,323.1 1,653.88 1,984.65 2,315.43 2,646.20

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGF23-NATURAL GAS FUTR Jan23

0.00

0.00

0.00

0.00

.00 1.93 3.86 5.78 7.71 9.64 11.57 13.49 15.42

0.00

0.00

0.00

0.00
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QSF3-Low Su Gasoil G Jan23

0.00

0.00

0.00

0.00

/

0.00

.00 228.81 457.63 686.44 915.25 1,144.06 1,372.88 1,601.69 1,830.50

0.00
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0.00
0.00
0.00
— 0.00
ol
§£ 0-00 T T T J T 1
ol 0.00 0.60 1.20 1.79 2.39 2.99 4.78
A 0.00
0.00
0.00
0.00 -
7%
3. AlL2|2 £ P RHE @A ML) (EHS1: Tt )
CLF3 WTI CRUDE FUTURE Jan23 18
COH3 BRENT CRUDE FUTR Mar23 27
ECF3 E-mini Crude Oil Jan23 4
EOF3 E-MINI NATURAL GAS Jan23 9
HOF3 NY Harb ULSD Fut Jan23 16
KR4175SC00 2022-12 &M= 21
NGF23 NATURAL GAS FUTR Jan23 52
QSF3 Low Su Gasoil G Jan23 11
XBF3 GASOLINE RBOB FUT Jan23 11
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THl:2 T3



