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CH3-CORN FUTURE Mar23
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/

00 20.48 40.96 61%92 102.40 122.88 143.36 163.84
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.00

41.10 82.20 123.30 164.40 205.50 246.60 287.70 328.80
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T 1
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T T
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T 1
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72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 370.94

T T

741.88

1,112.81 1,483.75 1,854.69

T

2,225.63

T 1

2,596.56 2,967.50

0.00

0.00

0.00

0.00



SMH3-SOYBEAN MEAL FUTR Mar23

0.00 /

0.00 /

0.00 /
— 0.00
z /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 115.05 230.10 34M.20 575.25 690.30 805.35 920.40
'('IJ 0.00 /

0.00 /

0.00

0.00

74
WH3-WHEAT FUTURE(CBT) Mar23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 188.38 376.75 SGM.SO 941.88 1,130.25 1,318.63 1,507.00
(‘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| &



2022-12-20
2022-12-19

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 76.09 152.18 228.26 304.35 380.44 456.53 532.61 608.70
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 153
7| Z=ApLo| HE M
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KR4301T13100-2023-01 %310

0.00

0.00

0.00
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0.00
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77.50
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310.00

387.50

465.00
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0.00 -

620.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201713078 2023-01 &307.5 2,365

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,551 1,441 1,324 1,201 1,074 943 810
-5.33% 1,300 1,165 1,025 883 739 593 446
-2.67% 948 794 639 484 328 171 14
0% 486 324 162 0 -162 -323 -485
2.67% -86 -246 -406 -566 -727 -889 -1,050
5.33% -761 -908 -1,058 -1,210 -1,365 -1,521 -1,678
8.00% -1,524 -1,652 -1,786 -1,925 -2,069 -2,215 -2,365
KR4201713102 2023-01 =310 403

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 255 237 218 197 176 154 131
-5.33% 216 193 170 146 121 9% 71
-2.67% 160 133 107 80 53 26 -1
0% 85 57 28 0 -28 -57 -85
2.67% -9 -38 -66 -94 -123 -151 -180
5.33% -121 -148 -175 -203 -230 -258 -286
8.00% -250 -274 -298 -324 -349 -376 -403
KR4301713100 2023-01 %310 580

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -398 -425 -453 -483 -515 -547 -580
-5.33% -199 -232 -266 -302 -338 -374 -411
-2.67% -24 -62 -101 -140 -180 -219 -259
0% 124 83 41 0 -41 -83 -124
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KR4101T30009-2023-03 R A L|200X| $=ME
0.00
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=
E‘r' 0.00 T T T 1 T T T 1
6r 0.00 76.09 152.18 228.26 304.35 380.44 456.53 532.61 608.70
<‘IJ 0.00
0.00
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0.00 -
7tA
KR4201T13227-2023-01 £322.5
0.00
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3. A L2l &l X HF (x| &40 A Sl) (GE R L))
KR4101T30009 2023-03 DA I200K| M2 31
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -20 -20 -20 -20 -20 -20 -20
-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% 20 20 20 20 20 20 20
8.00% 31 31 31 31 31 31 31
KR4201T13227 2023-01 23225 102
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7t -2500%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 53 49 45 41 36 31 25
-5.33% 47 42 37 31 25 18 12
2.67% 37 31 24 17 10 3 -4

0% 23 15 8 0 -8 -16 24
2.67% 4 5 -13 -21 -30 -38 -46
5.33% -21 -29 -38 -47 -55 -64 72
8.00% -50 -59 -67 -76 -84 -93 -102

KR4201T13250 2023-01 2325 86
7| Z=XtAtO| HE A

7t -2500%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 43 40 37 33 29 25 20
-5.33% 38 34 30 25 20 15 9
2.67% 31 26 20 14 8 2 -4

0% 20 13 7 0 7 14 -21
2.67% 4 3 -10 18 -25 -32 -40
5.33% -16 -24 -31 -39 -46 -54 -62
8.00% 41 -48 -56 -64 71 -79 -86

KR4301T13100 2023-01 £310 5
7| =X Ao M5

7t -2500%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 4 4 4 4 5
-5.33% 2 2 2 2 3 3 3
2.67% 0 0 1 1 1 2 2

0% -1 -1 0 0 0 1 1
2.67% 2 2 -1 -1 -1 0 0
5.33% -3 2 2 2 -1 -1 -1
8.00% -3 3 -3 2 2 2 -1
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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 18,937 0 18,937
= =% M= 0 18,925 -18,925 | & 2
2. WI|AHe| & x
3. AlLt2|E &l XH F (XA HSH) (T HHTt2)
FXW213C9P(KRW/USD 28-12-22E 485
FXW213CAR KRW/USD 30-01-23E 269
FXW213CBQ KRW/USD 28-02-23E 666
FXW213CBW KRW/USD 28-12-22E 36
FXW213CC6( KRW/USD 28-12-22E 16
FXW213CCKI KRW/USD 30-01-23E 42
IEOOBD8RGM75 * YT 22 YR EAS0| 02 20| 0] SAIGHK| %
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— 0.00
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?II; 0.00 76.09 152.18 228.26 304.35 380.44 456.53 532.61 608.70
0.00
0.00
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3. A L2l &l X HF (x| &40 A SH) :HHOER)
KR4101T30009 2023-03 LA L200K|=M = 61
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -61 -61 -61 -61 -61 -61 -61
-5.33% -41 -41 -41 -4 -41 -41 -41
-2.67% -20 -20 -20 -20 -20 -20 -20
0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 41 41 41 41 41 41 41
8.00% 61 61 61 61 61 61 61
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210884220325-IHS Markit Global Carbon Index(TR)
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210884221024-1HS Markit Global Carbon Index(TR)
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0.00
0.00
0.00
— 0.00
&l
EEI‘ 0.00
BF 0.00 21.85 43.71 65.56 87.41 109.26 131.12 152.97 174.82
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213CBP(KRW/EUR 23-12-22E
FXW213CCT(KRW/EUR 23-12-22E
MOZ23 ECX EMISSION Dec23

4. TP Y4 EF| ZE= LY S H(VaR : 99% L E|+F, 102 7| F)




2022-12-20

ol
=

Al

2022-12-19

71EY

of |\ of
KO | KO
[N Ne)

o

)
o | O
o|lo

=)

[
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

Al AN
SIS S|

—~ ~ Xl
el T
£€n 2
m M ™M ™M
Al Al A
m M M ™M
o O o o
AN AN AN N
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
el ol vyl
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
== ==
nvn v v v

onl



2022-12-20

ol
=

Al

2022-12-19

71EY

of |\ of
KO | KO
ol|w
I
!
[ee)
o | O
o|w
I
0
<o)
ol | ofl
<[ <]
¢|¢
K | K
|
PRI

2. WINHY £YTE

ol

SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( 23t STAR 50 Index 220113(NH)

SWSTARO0O( 218t STAR 50 Index 220714(H 2| %)

onl



U7|AHe| &

A

0.15

0.12

0.08

0.04

0.00

-0.04

-0.08

-0.12

-0.15

0.09

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.09

SAY  2022-12-20
712 2022-12-19

Of| 7| E| 2t U Bt AL 3 = SFX|AF
A a3

M {7tsd  |[M= 0 0 0| &L
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KR4116T10009-2023-01 LY XI7|HM S
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7tA
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0.07
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KR4111T10000-2023-01 A A XI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,650.00 59,300.00 88,950.00 118,600.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150T10008-2023-01 SKS}O| S AT|EHME

0.08

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 39,450.00 78,900.00 118,350.00 157,800.00
M -0.02

-0.04

-0.06

-0.08 -



3. ALtE|E8 &9 7=

KR4111T710000 2023-01 fd™RPIHE M E

7 a2 E=
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8
KR4150710008 2023-01 SKSIO|HATHHMZ 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 M-E0| X|CfEHO|4FH(VaR : 99%LE|IFTE,10Y7|F) (GRS
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KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 76.09 152.18 228.26 304.35 380.44 456.53 532.61 608.70
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 184
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -184 -184 -184 -184 -184 -184 -184
-5.33% -123 -123 -123 -123 -123 -123 -123
-2.67% -61 -61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 61 o1 o1 o1
5.33% 123 123 123 123 123 123 123
8.00% 184 184 184 184 184 184 184
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KR4111T10000-2023-01 A A XI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,650.00 59,300.00 88,950.00 118,600.00

W oo

-0.03

-0.04

-0.06 -
712

KR4116T10009-2023-01 SCHXI7HEHME

0.15

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 77,250.00 154,500.00 231,750.00 309,000.00

M o0

-0.08

-0.12
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0.06

/

0.04

/

0.03

/

—~ 0.01

/

1

I 0.00

.00 29,750.00 /ﬁo.oo

T

89,250.00

119,000.00

M -0.01

-0.03
-0.04

-0.06

0.65
0.49
0.32
—~ 0.16
o_ 000
W 016
-0.32
-0.49

-0.65

0.62
0.47
0.31

~ 016
od

=

L o000

H -0.16
-0.31
-0.47
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/
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KR4122T10007-2023-01 A dspiZfE M &

/

/

/

/

.00 324,000.00 972,000.00

Moo.oo

1

1,296,000.00

/

/
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KR4147T10004-2023-01 LGS}SH7|EM &

/

/

/

/

1

T

934,500.00

311,500.00 Mo.oo

1,246,000.00
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KR4111T710000 2023-01 fd™RPIHE M E
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
KR4119T10003 2023-01 7|Ot7/HEM = 1
7|E=XHAte| HSH
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% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 1 1 1 1 1 1 1
KR4122T10007 2023-01 2dSDIZHE M= 10
7| BXHte| HE
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR4147T10004 2023-01 LGS E M E 2
7| BXHte| MBS
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
8.00% 2 2 2 2 2 2 2
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KR4156T10005-2023-01 NAVERZHEHM E

0.18

0.14

0.09

— 0.05

— 0.00 T f T 1
ol 0.00 91,750.00 183,500.00 275,250.00 367,000.00

H -0.05
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0.06
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of 0.00 27,950.00 55,900.00 83,850.00 111,800.00
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KR4156T10005 2023-01 NAVERVWE M Z
7| Z=XpAe| HE

74 -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
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of| L X| QU= A F 2 A &2 (kA -THY )

U7|AHe| &

A

1

=

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

18.64 37.27 55.91 74.54 93.18 111.81 130.45

149.08

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

19.87 39.75 59.62 79.49 99.36 119.24 139.11

158.98

0.00

0.00

0.00

0.00 -



ECH3-E-mini Crude Oil Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 18.64 37.27

55.91 74.54 93.18

T

111.81

T 1

130.45 149.08

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 1.40

0.00

0.00

0.00

0.00

72

HOH3-NY Harb ULSD Fut Mar23

0.00

0.00

0.00

0.00

0.00

.00 0.74 1.49

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

KR4175T10005-2023-01 HE{ME

o~

.00 325.45 650.90 976.35 1,301.8 1,627.25 1,952.70 2,278.15 2,603.60

.

T~

72

NGH23-NATURAL GAS FUTR Mar23

.00 1.40 2.80 4.20 5.60 7.00 8.40 9.80 11.20

72

QSH3-Low Su Gasoil G Mar23

/

.00 212.56 425.13 637.69 850.25 1,062.81 1,275.38 1,487.94 1,700.50




XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
ol
EF’ 0.00 T T T J T T T 1
ol 0.00 0.54 1.08 1.62 2.16 2.70 3.24 3.78 432
M 0.00
0.00
0.00
0.00 -
7%
3. AlL2|2 £ P RHE @A ML) (EHS:atl)
CLH3 WTI CRUDE FUTURE Mar23 23
COH3 BRENT CRUDE FUTR Mar23 25
ECH3 E-mini Crude Oil Mar23 8
EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 13
KR4175T1002023-01 &M & 31
NGH23 NATURAL GAS FUTR Mar23 53
QSH3 Low Su Gasoil G Mar23 9
XBH3 GASOLINE RBOB FUT Mar23
4, THHAZO| XL =M H4ZH(VaR : 99%HEFF,1027|F) (T4 DERD)



