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HCF3-HSCEI Futures Jan23
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KR4201713078 2023-01 &307.5 2,594

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 847 841 832 819 803 784 763
-5.33% 804 780 752 720 685 648 608
-2.67% 624 574 523 470 417 363 309
0% 173 116 58 0 -58 -116 -175
2.67% -575 -613 -655 -700 -746 -795 -844
5.33% -1,513 -1,529 -1,549 -1,574 -1,602 -1,633 -1,667
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0% 45 30 15 0 -15 -30 -45
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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% -21 -21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9 9 9 9 9 9 9
-5.33% 9 9 9 9 8 8 7
-2.67% 9 8 8 7 6 4 3

0% 5 4 2 0 -2 -4 -7
2.67% -6 -9 -12 -15 -18 -21 -24
5.33% -32 -35 -38 -41 -44 -47 -50
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-2.67% 1 1 1 1 1 1 2
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2108841227KW-IHS Markit Global Carbon Index(TR)
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2108841227/ IHS Markit Global Carbon Index(TR) 1,458
2108841227!1HS Markit Global Carbon Index(TR) 171
2108841227/ IHS Markit Global Carbon Index(TR) 86
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T~

.00 28,500.00 57,0;)%\ 85,500.00 114,000.00

N
N
T~

72

KR4156T20004-2023-02 NAVERZHEHM S

/
/
/

/

.00 98,750.00 /400.00 296,250.00 395,000.00




0.27

0.20

0.14

0.07

0.00

-0.07

-0.14

-0.20

-0.27

0.27

0.20

0.14

0.07

0.00

-0.07

-0.14

-0.20

-0.27

0.19

0.14

0.10

0.05

0.00

-0.05

-0.10

-0.14

-0.19

KR41BYT10009-2023-01 LGO| - El 7| HM E

N

o~

~.

.00 136,500.00 273,0‘M 409,500.00 546,000.00
7t
KR41BYT20008-2023-02 LGO| - El 7 H M B
.00

136,250.00 272,5‘M 408,750.00 545,000.00

o~

o~

o~

72

KR41E8T10001-2023-01 EAAA 0| L/ EHM S

N

o~

~.

.00

95,750.00 191,;@0\ 287,250.00 383,000.00




0.07 +

0.05
0.03
—~ 0.02
— 0.00
M -0.02
-0.03
-0.05

-0.07

3. AlLt2| 2

KR41F7T10002-2023-01 7|7} 2 H 0| 7{HH =

133,400.00

KR4101T300 2023-03 ZALI|200X| =M=
KR4111T200 2023-02 A ™R EM =
KR4124T100 2023-01 LGHE AN E M &
KR4146T100 2023-01 KBE87/HEM =
KR4156T200 2023-02 NAVERZHE M=
KR41BYT100 2023-01 LGO| = EIZ|EM E
KR41BYT200 2023-02 LGO| cHI7fH M =
KR41E8T10012023-01 ZATH O|ZLUIHHEME
KR41F7T10012023-01 7} O|7f H M=
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

O| X|CH&AO M-S A (VaR : 99% 22| +=,10Y7|F)

.00 33,350.00 66,700.00 100,050.00
7
H 2 REHSE 043

0.22

=
H0
i
o
{0

367



SAY  2023-01-10
712 2023-01-09

o

U7|AHe| &

=ES

=

KR4111T10000-2023-01 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,300.00 60,600.00 90,900.00 121,200.00

H -0.02

-0.03

-0.05

-0.06 -
712

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

0.09

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 43,050.00 €6,100.00 129,150.00 172,200.00

M -0.02

-0.04

-0.06

-0.09 -



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




2023-01-10
2023-01-09

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
ir, 0.00
Or 0.00 77.88 155.75 233.63 311.50 389.38 467.25 545.13 623.00
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 DAI|200K|$=ME 142
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -142 -142 -142 -142 -142 -142 -142
-5.33% -95 -95 -95 -95 -95 -95 -95
-2.67% -47 -47 -47 -47 -47 -47 -47
0% 0 0 0 0 0 0 0
2.67% 47 47 47 47 47 47 47
5.33% 95 95 95 95 95 95 95
8.00% 142 142 142 142 142 142 142




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2023-01-10
712 2023-01-09

SOLSHE A2 2 HM 7| Kt &2 X H K|
Hok2oH

o

U7|AHe| &

=E

=

KR4111T10000-2023-01 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,300.00 60,600.00 90,900.00 121,200.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T10009-2023-01 SCHXI7HEHME

0.17

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 82,500.00 165,000.00 247,500.00 330,000.00

M o0

-0.08

-0.12




KR4119T10003-2023-01 7|O}7HHM &

0.06

/

0.05

/

0.03

/

—~ 0.02

/

1

I 0.00

.00 32,200.00 /@(;0.00 96,600.00

128,800.00

M -0.02

-0.03
-0.05

-0.06

0.60
0.45
0.30
—~ 0.5
o_ 000
W 015
-0.30
-0.45

-0.60

0.62
0.47
0.31

~ 016
od

=

L o000

H -0.16
-0.31
-0.47

-0.62

/

/

72

KR4122T10007-2023-01 A dspiZfE M &

/

/

/

/

.00 302,000.00 906,000.00

Moo.oo

1

1,208,000.00

/

/

72

KR4147T10004-2023-01 LGS}SH7|EM &

/

/

/

/

1

312,000.00 M0.00 936,000.00

1,248,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4111T710000 2023-01 fd™RPIHE 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
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% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
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% -6 -6 -6 -6 -6 -6 -6
-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% 6 6 6 6 6 6 6
8.00% 10 10 10 10 10 10 10
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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SAIY  2023-01-10
712 2023-01-09

SoLetn a2 HEMNEQM EIHA
A a3

o

=ES

=

KR4156T10005-2023-01 NAVERZHEHM E

197,000.00

295,500.00

394,000.00

.00 98,500.00
74
KR41CFT10006-2023-01 7|7} 7| H M E
.00 30,650.00 61,300.00 91,950.00 122,600.00




3. ALIE| 8 £ FZHSEIHE L E=H)
1

KR4156T10005

2023-0

NAVERZHE M=

7| =X MSE

7+ -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 4
-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% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6

4. IPAAE0| XL &M H4ZH(VaR : 99%HE[TF,10¥7|F) (EHR = 2ER)




2 2023-01-10
2 2023-01-09

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

18.51 37.02 55.53 74.04 92.55 111.06 129.57

148.08

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

19.64 39.29 58.93 78.57 98.21 117.86 137.50

157.14

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 18.51 37.02

55.53 74.04 92.55

T

111.06

T 1

129.57 148.08

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.85

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 0.73

0.00

0.00

0.00

0.00



KR4175T10005-2023-01 HE{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 310.63 621.25 931.88 1,242.5 1,553.13 1,863.75 2,174.38 2,485.00

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGH23-NATURAL GAS FUTR Mar23

0.00

0.00

0.00

0.00

.00 0.85 1.70 2.54 3.39 4.24 5.09 5.93 6.78

0.00

0.00

0.00

0.00

72

QSH3-Low Su Gasoil G Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 209.06 418.13 627.19 836.25 1,045.31 1,254.38 1,463.44 1,672.50

0.00

0.00

0.00

0.00



XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
ol
i—r’ 0.00 T T T J T T T 1
6F 0.00 0.56 1.13 1.69 2.25 2.81 3.38 3.94 4.50
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLI2|E £l X H F (X|CH=4 0|3 H) (THI B TR
CLH3 WTI CRUDE FUTURE Mar23 23
COH3 BRENT CRUDE FUTR Mar23 33
ECH3 E-mini Crude Oil Mar23 8
EOH3 E-MINI NATURAL GAS Mar23 2
HOH3 NY Harb ULSD Fut Mar23 13
KR4175T100 2023-01 M E 17
NGH23 NATURAL GAS FUTR Mar23 33
QSH3 Low Su Gasoil G Mar23 9
XBH3 GASOLINE RBOB FUT Mar23 10
4. TPAME0| F|Cf& Mo 22U (VaR : 99%MEIFF, 102 7|F) (EH| TR



