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BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

15.53 31.06 46.58 62.11 77.64 93.17 108.69

124.22

0.00

0.00

0.00

0.00 -
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CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

820.00 984.00

164.00 328.00 492.00 656.00 1,148.00

1,312.00

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

0.00

CTH3-COTTON NO.2 FUTR Mar23

/

00 21.07 42.13 63M26 105.33 126.39 147.46 168.52
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

35.98 71.95 107.93 143.90 179.88 215.85 251.83 287.80

/

/

72

KR4175T20004-2023-02 H&{ME

o~

.00

311.25 622.50 933.75 1,245.0 1,556.25 1,867.50 2,178.75 2,490.00




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 205.56

T T

411.13

616.69 822.25 1,027.81

T

1,233.38

T 1

1,438.94 1,644.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 491

9.83

14.74 19.65 24.56

T

29.48

T 1

34.39 39.30

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 373.25

T T

746.50

1,119.75 1,493.00 1,866.25

T

2,239.50

T 1

2,612.75 2,986.00

0.00

0.00

0.00

0.00
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0.00 /

0.00 /

0.00 /
— 0.00
z /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 118.65 237.30 35M.60 593.25 711.90 830.55 949.20
'('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 0.00 185.00 370.00 SSM.OO 925.00 1,110.00 1,295.00 1,480.00
(‘IJ 0.00 /

0.00 /

0.00

0.00
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KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 78.33 156.65 234.98 313.30 391.63 469.95 548.28 626.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 155
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -155 -155 -155 -155 -155 -155 -155
-5.33% -104 -104 -104 -104 -104 -104 -104
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 104 104 104 104 104 104 104
8.00% 155 155 155 155 155 155 155
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HCF3-HSCEI Futures Jan23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,837.50 3,675.00 5,512.50 7,350.00 9,187.50 11,025.00 12,862.50  14,700.00

0.00

0.00

-0.01

-0.01

7

3. ALY AATZHE @(CHA M A2 GRETHE)
HCF3 HSCEI Futures Jan23 133
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SAY  2023-01-13
2023-01-12

2=(1) OHE@R) =ZX[M(1-2)
M e = = | 0 35,387 -35,387| &L
= A FtEH =M 0 34,643 -34,643 | ZkLY
2. M7|A|-He| &l x
KR4201T23101-2023-02 =310
0.00
0.00
0.00
— 0.00
o2
?"':_r, 0.00
SI' 0.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
ﬂJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (THREH TR
KR4201T23101 2023-02 =310 2,227
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,552 1,431 1,305 1,174 1,040 903 764
-5.33% 1,287 1,145 1,000 853 705 555 405
-2.67% 934 777 620 462 304 146 -12
0% 487 324 162 0 -162 -324 -486
2.67% -52 =211 -371 -531 -692 -854 -1,015
5.33% -676 -824 -974 -1,128 -1,283 -1,439 -1,597
8.00% -1,375 -1,505 -1,642 -1,783 -1,928 -2,076 -2,227
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M e = A 0 0 0
AT e e B = | 0 0 O|ZLH
Al & He 0 0 032
=4 2715 |[ME 1,139 0 1,139
+A 5 |24 0 161 -161| &Ly
A =2} ME 335 2,212 -1,877 |22
27| A el 2o E
OESXF3-C3800-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
;’,i 0.00 : : : : : : : ‘
ol 0.00 75.50 151.00 226.50 302.00 377.50 453.00 528.50 604.00
H 0.00
0.00
0.00
0.00
7t
OESXF3-C3825-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 69.33 138.65 207.98 277.30 346.63 415.95 485.28 554.60
@ 0.00
0.00
0.00
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OESXF3-P3800-EURO STOXX 50

0.00

0.00

0.00

0.00

0.00

.00 0.48

0.95

1.%90 2.38

2.85

3.33 3.80

0.00

0.00

/

0.00

0.00

0.00

72

OESXF3-P3825-EURO STOXX 50

0.00

0.00

0.00

0.00

.00 0.55

0.00

0.00

0.00

0.00

72

VGH3-EURO STOXX 50 Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 1,026.25

T T

2,052.50

3,078.75 _~4,105.00  5,131.25

T

6,157.50

T 1

7,183.75 8,210.00

0.00

/

0.00

/

0.00

/
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3. ALE| R £ R XHF AU EFA) (THel: 4 2he)
FXW213CAE(KRW/EUR 27-01-23E 54
FXW213CBG KRW/EUR 24-02-23E 70
FXW213CBN EUR/KRW 24-02-23E 11
FXW213CCNV KRW/EUR 24-03-23E 54
FXW213CCPIEUR/KRW 27-01-23E 16
OESXF3-C38 EURO STOXX 50 11
OESXF3-C38 EURO STOXX 50 2
OESXF3-P38 EURO STOXX 50 0.06
OESXF3-P38 EURO STOXX 50 0.02
VGH3 EURO STOXX 50 Mar23 91
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2| C| ool K200(F A B 8- THIT ZHE E)

MR {ItEd  |ME 0 0 0 S
AT 27t5dH  |SM 153 3,937 -3,784 | &Ly
A e B 392 0 392 |ZtLY
A 27t5H  |SM 156 3,922 -3,766| &Ly
TE7|A|He| &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T 1 T T T 1
EI' 0.00 78.33 156.65 234.98 313.30 391.63 469.95 548.28 626.60
4“ 0.00
0.00
0.00
0.00 -
74
KR4201T23259-2023-02 =325
0.00
0.00
0.00
— 0.00
7
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
4“ 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

KR4201T23275-2023-02 =327.5

.00 81.88 163.75 245.63 32N.38 491.25 573.13 655.00
74
KR4301723109-2023-02 3310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
74

KR4301T23125-2023-02 &£312.5

~

.00

T T T T T T T 1

78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00




3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

ol
2023-03 ZAI200X|$=ME

KR4101730009 31

7| Z=Xtte] HEY
7t -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
KR4201723259 2023-02 2325 56

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 30 27 24 21 18 14
-5.33% 28 25 22 18 14 10 6
-2.67% 22 18 14 10 6 1 -3
0% 14 9 5 0 -5 -9 -14
2.67% 3 -2 -7 -12 -17 -22 -26
5.33% -11 -16 -21 -26 -31 -36 -41
8.00% -27 -32 -37 -41 -46 -51 -56
KR4201T23275 2023-02 =2327.5 147

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 82 76 69 61 53 44 35
-5.33% 72 64 55 46 36 26 15
-2.67% 57 47 36 25 14 3 -9
0% 36 24 12 0 -12 -25 -37
2.67% 8 -4 -17 -30 -43 -57 -70
5.33% -26 -39 -53 -66 -80 -93 -106
8.00% -67 -80 -94 -107 -120 -134 -147
KR4301723109 2023-02 3310 4

Jzzdligl] His

7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 4 4 4 4
-5.33% 1 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
KR4301723125 2023-02 £312.5 5

7| Z=Rpetel




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 4 4 4 5
-5.33% 1 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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SAY  2023-01-13
2023-01-12

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 18,466 0 18,466
= =% M= 0 18,282 -18,282 | &2

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213CAR KRW/USD 30-01-23E
FXW213CBQ KRW/USD 28-02-23E
FXW213CCKiKRW/USD 30-01-23E
FXW213CCS(KRW/USD 28-03-23E

IEOOBD8RGM75 * S HZ 22 QEX|EAS0| 02{ 20| 0] ZAISHK| %S
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) (THEHOHRI)
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20EKRX300 Q0 H A B (FA-TH4 )
1. A=A

KR4101T30009-2023-03 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 78.33 156.65 234.98 313.30 391.63 469.95 548.28 626.60
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) :HHOER)
KR4101T30009 2023-03 LA L200K|=M = 62
|_7|c_x|-)\|-o| tﬁEA—i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -4 -41 -41 -41
-2.67% =21 =21 -21 =21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.45 0.68 0.90 odS 1.35 1.58

1.80

0.00

0.00

0.00

0.00 -

71

2108841227MR-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.45 0.68 0.90 1.13 1.35 1.58

1.80

0.00

0.00

0.00

0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.23 0.45 0.68 0.90 1.13 1.35 1.58 1.80
A 0.00
0.00
0.00
0.00 -
x|
3. AlL2| % £o| X E(X| Ao AFAd) (= 2ER)
2108841227/ IHS Markit Global Carbon Index(TR) 1,496
2108841227!1HS Markit Global Carbon Index(TR) 176
2108841227/ IHS Markit Global Carbon Index(TR) 88
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (R ))
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 12,126 0 12,126
A &2t ME 701 3,584 -2,882| &2
2. M7|A|-He| &l x
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
— 0.00
&l
EEF‘ 0.00
BF 0.00 19.75 39.50 59.25 79.00 98.75 118.50 138.25 158.00
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213CCPIKRW/EUR 27-01-23E
FXW213CCPIKRW/EUR 27-01-23E
FXW213D12(EUR/KRW 27-01-23E
MOZz23 ECX EMISSION Dec23
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SOLX}O|L}F/d AHHOHE| H A EEX|
1. A=A

2. WI|MHEe &

3. AlLI2| 2

M Xl A2 0 0 0| &Q|

tllgt 3t ME 0 0 0/&e

A Xl A8 8,926 0 8,926| &2

A &3 ME 1 0 11&9

o) B

H Az HF (XA Y ZH (TH-EHOFRI)
FXW213D1C USD/KRW 19-01-23E 0.05
SWSTAROOO( A1t STAR 50 Index 220113(7|3) 6
SWSTARO00( 213+ STAR 50 Index 220113(0|2H) 6
SWSTAROOO( A1t STAR 50 Index 220113(NH) 6
SWSTARO0O( 23t STAR 50 Index 220714(H 2| %) 8
O A& MO AZU(VaR : 99%AE|£FE,10Y7|F) [(GEE R )
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0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06
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Of| 7| E| 2t U Bt AL 3 = SFX|AF
A a3

M {7tsd  |[M= 0 0 Ly
A 53 |2g 0 0 &el
A e = A 763 748 15| 2
A S7t5dH &g 0 0 0| &e
Q=
KR4111T20009-2023-02 A A XI/EME
.00 30,350.00 60,700.00 91,050.00 121,400.00
7tA
KR4146T20005-2023-02 KBE8/|EME
0.00 28,400.00 56,800.00 85,200.00 113,600.00




0.20

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

0.28

0.21

0.14

0.07

0.00

-0.07

-0.14

-0.21

-0.28

0.19

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.19

KR4156T20004-2023-02 NAVERZHEME

/

/

/

/

.00 97,500.00 /{,OVOO.OO 292,500.00 390,000.00

/

/

72

KR41BYT20008-2023-02 LGO| - El 7 H M B

o~

o~

T~

.00 139,250.00 278,5M 417,750.00 557,000.00

o~

o~

o~

72

KR41ES8T20000-2023-02 EAAA 0| L/ EM S

N

o~

~.

.00 97,000.00 194,(;@0\ 291,000.00 388,000.00




0.07 +

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

-0.07

3. AlLt2| 2

KR41F7T20001-2023-02 7|7} 2H 0| 7{H M =

.00 33,3‘50.00 66,760.00 100,650.00 133,4‘00.00
7t

H &Rz HFE[CHEHESH) (G Rl E))
KR4111T7200 2023-02 MM XI/|E M E 49
KR4146T200 2023-02 KBES8/HE M E 14
KR4156T200 2023-02 NAVERZ{EH M E 12
KR41BYT200 2023-02 LGO| - EIJfHME 20
KR41E8T20012023-02 EAAAH O|ZLA/|HME 16
KR41F7T20012023-02 7t} O| 7| H M E 1
KRS0003135 SWAP_MICROSOFT CP_0429 0.19
KRS0003224 SWAP_FIRST TRUST ECL_0602 0.09
O XM AU (VaR : 99%AE|LFE,10Y7|F) (THl- 2 T3



SAY  2023-01-13
712 2023-01-12

o

U7|AHe| &

=ES

=

KR4111T20009-2023-02 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,350.00 60,700.00 91,050.00 121,400.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150T20007-2023-02 SKSIO| S ATHEHME

0.09

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 43,500.00 §7,000.00 130,500.00 174,000.00

M -0.02

-0.04

-0.07

-0.09 -



3. AILIE| 2 2P ZHF (X &M HFH) (EH/:HTkR)
KR4150T20007 2023-02 SKSIO| AT HM = 4

7|x=XHAte| HEH
7+ -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. IPEEEQ| Z|CHEMO Y FH(VaR : 99%HE|FE,10U7|F) (EH|:HHTHR)




2023-01-13
2023-01-12

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 78.33 156.65 234.98 313.30 391.63 469.95 548.28 626.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 137
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -137 -137 -137 -137 -137 -137 -137
-5.33% -91 -91 -91 -91 -91 -91 -91
-2.67% -46 -46 -46 -46 -46 -46 -46
0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 91 91 91 91 91 91 91
8.00% 137 137 137 137 137 137 137




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2023-01-13
712 2023-01-12

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

o

U7|AHe| &

=E

=

KR4111T20009-2023-02 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,350.00 60,700.00 91,050.00 121,400.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T20008-2023-02 S CHXI7HEHME

0.17

0.13

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 83,500.00 167,000.00 250,500.00 334,000.00

M o0

-0.08

-0.13




0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.63

0.47

0.32

0.16

0.00

-0.16

-0.32

-0.47

-0.63

0.64

0.48

0.32

0.16

0.00

-0.16

-0.32

-0.48

-0.64

KR4119T20002-2023-02 7| O} 7| HM &

/

/

/

/

129,200.00

Moo.oo

.00 32,300.00 /@60.00 96,900.00
7t
KR4122T20006-2023-02 A dspiZf M &
.00 316,500.00 949,500.00

1,266,000.00

/

/

72

KR4147T20003-2023-02 LGS}SH7|EM &

/

/

/

/

.00

319,500.00 Mo.oo

958,500.00

T 1

1,278,000.00




3. AlLtE|E P xESEIE

£
2
o

KR4116T20008 2023-02 ALXIHE M = 1

7| Z=XHko| BiE Y
7t4 -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
KR4119T20002 2023-02 7|Ot7HE M = 1

7| Z=XHAo| BE Y
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
KR4122T20006 2023-02 AH-ESDIE M = 10

7| Z=X2to| HEd
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
KR4147T20003 2023-02 LGSlste M E 2

7| ZEXtato| HEd
7t4 -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




onl

CH=Aof| &3 (VaR : 99%

&S|

4. TP Y=o



U7|AHe| &

A

0.20

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

SAY  2023-01-13
712 2023-01-12

SoLetn a2 HEMNEQM EIHA
A a3

o

=ES

=

KR4156T20004-2023-02 NAVERZHHM E

195,000.00

292,500.00

390,000.00

.00 97,500.00
74
KR41CFT20005-2023-02 7|7} 7| H M E
.00 30,850.00 61,700.00 92,550.00 123,400.00




A2 o RRHF (X L&A Y= (EH =4 DER)
KR41CFT20005 2023-02 7H7t7/ | EH = 4

7| =Xt O| HE
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. IPAAE0| XL &M H4ZH(VaR : 99%HE[TF,10¥7|F) (EH =4 DER)




2 2023-01-13
2 2023-01-12

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

U7|AHe| &

A

19

=

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

135.94

19.42 38.84 58.26 77.68 97.10 116.52

155.36

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

20.68 41.36 62.03 82.71 103.39 124.07 144.74

165.42

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 19.42 38.84

58.26 77.68 97.10

T

116.52

T 1

135.94 155.36

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.84 1.68

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 0.78 1.55

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 311.25 622.50 933.75 1,245.0 1,556.25 1,867.50 2,178.75 2,490.00

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 0.84 1.68 2.51 3.35 4.19 5.03 5.86 6.70

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

.00 216.06 432.13 648.19 864.25 1,080.31 1,296.38 1,512.44 1,728.50

0.00

0.00

0.00

0.00



XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
ol
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.61 1.22 1.83 2.44 3.05 3.66 4.27 4.88
M 0.00
0.00
0.00
0.00 -
7%
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (T HHTt2)
CLH3 WTI CRUDE FUTURE Mar23 24
COK3 BRENT CRUDE FUTR May23 33
ECH3 E-mini Crude Oil Mar23 8
EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 14
KR4175T200 2023-02 &M & 22
NGH23 NATURAL GAS FUTR Mar23 32
QSH3 Low Su Gasoil G Mar23 18
XBH3 GASOLINE RBOB FUT Mar23 11
4. THYAMZO| Z|THE MO AT A (VaR : 99%AMEI5F,10€7]F) GO



