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BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

15.79 31.58 47.36 63.15 78.94 94.73 110.51

126.30

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

846.56

169.31 338.63 507.94 677.25 1,015.88 1,185.19

1,354.50

0.00

0.00

0.00

0.00 -
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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 20.85 41.70 62%39 104.24 125.09 145.93 166.78
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

38.65 77.30 115.95 154.60 193.25 231.90 270.55 309.20

/

/

72

KR4175T20004-2023-02 H&{ME

o~

.00

308.88 617.75 926.63 1,235.5 1,544.38 1,853.25 2,162.13 2,471.00




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 208.00

T T

416.00

624.00 832.00 1,040.00

T

1,248.00

T 1

1,456.00 1,664.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.92

9.84

14.76 19.68 24.60

T

29.52

T 1

34.44 39.36

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 378.69

T T

757.38

1,136.06 1,514.75 1,893.44

T

2,272.13

T 1

2,650.81 3,029.50

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 0.00 117.80 235.60 35M.20 589.00 706.80 824.60 942.40
'('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 0.00 183.63 367.25 SSM.SO 918.13 1,101.75 1,285.38 1,469.00
(‘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
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2023-01-20

2. MI|A - &=
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 79.21 158.43 237.64 316.85 396.06 475.28 554.49 633.70
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 40+ 2l
KR4101T30009 2023-03 ZAL200K| =M= 158
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -158 -158 -158 -158 -158 -158 -158
-5.33% -105 -105 -105 -105 -105 -105 -105
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 105 105 105 105 105 105 105
8.00% 158 158 158 158 158 158 158
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2. WI|MHEe &
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HCF3-HSCEI Futures Jan23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,830.50 3,661.00 5,491.50 7,322.00 9,152.50 10,983.00 12,813.50  14,644.00

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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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
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HHEER (FAEE-THY)
A a3

L=
KR4201T23101-2023-02 =310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
74
KR4201T23127-2023-02 Z2312.5
.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00




KR4301T23109-2023-02 %310

0.00
0.00
0.00
— 0.00
&l
E,i 0.00 T T ? T T T ]
?l: 0.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
0.00
0.00
0.00
0.00 -
7t4
KR4301T23125-2023-02 $£312.5
0.00
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T 1 T T T 1
?II; 0.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
0.00
0.00
0.00
0.00 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4201T23101 2023-02 £310 2,315
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,599 1,493 1,383 1,269 1,153 1,034 914
-5.33% 1,313 1,187 1,060 931 802 671 540
-2.67% 918 782 645 508 372 235 98
0% 410 274 137 0 -137 -275 -413
2.67% -205 -331 -459 -589 -721 -854 -988
5.33% -912 -1,021 -1,134 -1,252 -1,374 -1,498 -1,625
8.00% -1,695 -1,782 -1,877 -1,979 -2,087 -2,199 -2,315
KR4201T23127 2023-02 3125 710

VESN!

Mol sy




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 473 442 409 375 339 303 266
-5.33% 393 355 316 276 236 196 155
-2.67% 279 237 194 151 109 66 23

0% 130 87 44 0 -44 -87 -131
2.67% -52 -93 -135 -177 -219 -262 -305
5.33% -266 -302 -339 -378 -417 -458 -498
8.00% -504 -533 -566 -599 -635 -672 -710

KR4301723109 2023-02 %310 268
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -172 -187 -202 -218 -235 -251 -268
-5.33% -80 -97 -115 -134 -152 -170 -189
-2.67% -3 -22 -41 -61 -80 -99 -119

0% 58 39 19 0 -19 -39 -58
2.67% 104 86 68 49 31 12 -7
5.33% 136 121 105 88 71 54 36
8.00% 158 146 133 118 103 87 71

KR4301723125 2023-02 %3125 277
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -184 -198 -213 -229 -244 -261 =277
-5.33% -88 -105 -123 -141 -159 -177 -195
-2.67% -7 -26 -45 -64 -84 -103 -122

0% 59 39 20 0 -20 -39 -59
2.67% 109 90 72 53 34 14 -5
5.33% 145 129 112 95 77 59 40
8.00% 170 157 143 127 111 95 78

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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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 0 157 -157| &
A =2} ME 334 2,208 -1,873| &<
27| A el 2o E
OESXF3-C3800-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
;EL 0.00 : : : : : : : ‘
ol 0.00 74.50 149.00 223.50 298.00 372.50 447.00 521.50 596.00
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 68.25 136.50 204.75 273.00 341.25 409.50 477.75 546.00
@ 0.00
0.00
0.00




0.00 ‘

712

OESXF3-P3800-EURO STOXX 50

0.00

0.00

0.00

0.00

0.00

.00 0.08

0.45

0.53 0.60

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 0.08

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 1,025.75

T T

2,051.50

3,077.25 4,103.00 5,128.75

T

6,154.50

T 1

7,180.25 8,206.00

0.00

/

0.00

/

0.00

/



0.00 -

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 0.01
OESXF3-P38 EURO STOXX 50 0
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 F7t5H =M 0 0 0| &L
A F7t5H ME 396 0 396 | U
=4 2715 |2 156 3,915 -3,759 | &L}
Tt7[AHel £l x
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T 1 T T T 1
ol 0.00 79.21 158.43 237.64 316.85 396.06 475.28 554.49 633.70
W 600
0.00
0.00
0.00 -
7t
KR4201T23259-2023-02 =325
0.00
0.00
0.00
— 0.00
&l
=
L o000 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
M 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 32

7| Z=Xtte] HEY
7t -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
KR4201723259 2023-02 2325 107

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 58 55 51 46 41 36 31
-5.33% 51 46 40 35 29 23 16
-2.67% 39 33 26 19 13 6 -1
0% 22 15 7 0 -7 -15 -22
2.67% -1 -8 -16 -24 -32 -39 -47
5.33% -29 -37 -44 -52 -60 -67 -75
8.00% -63 -70 77 -84 -92 -99 -107
KR4201T23275 2023-02 =2327.5 103

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 54 51 47 43 38 33 28
-5.33% 48 43 38 32 27 21 15
-2.67% 37 31 25 18 12 5 -2
0% 22 15 7 0 -7 -15 -22
2.67% 1 -7 -15 -23 -30 -38 -46
5.33% -26 -34 -42 -49 -57 -65 -73
8.00% -58 -66 -73 -81 -88 -96 -103
KR4301723109 2023-02 3310 4

7|E=XpAte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 4 4 4
-5.33% 1 2 2 2 2 3 3
-2.67% 0 0 1 1 1 2 2
0% -1 -1 0 0 0 1 1
2.67% -2 -1 -1 -1 0 0 0
5.33% -2 -2 -2 -1 -1 -1 -1
8.00% -3 -2 -2 -2 -2 -1 -1
KR4301723125 2023-02 £312.5 4

7| Z=Rpetel




7t -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 -1 -1 -1 -1 0 0
5.33% -2 -2 -2 -2 -1 -1 -1
8.00% -3 -2 -2 -2 2 -2 -1

4. THEA O] A|TH2 L0 AT (VaR : 9% E4F,1027|F) (EHS): 2Bt @)
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SAY  2023-01-25
2023-01-20

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 18,564 0 18,564
= =% M= 0 18,131 -18,131| &<

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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A OFEKRX300Q1 Sl A B (3= A

.I

KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
ol
;"ir, 0.00
3'; 0.00 79.21 158.43 237.64 316.85 396.06 475.28 554.49 633.70
0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THEHDERI)
KR4101T30009 2023-03 DA L200X =M= 63
7| R KFALO| HE A
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -63 -63 -63 -63 -63 -63 -63
-5.33% -42 -42 -42 -42 -42 -42 -42
-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% 42 42 42 42 42 42 42
8.00% 63 63 63 63 63 63 63
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.24 0.47 0.71 0.94 1.18 1.41 1.65

1.88

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

0.24 0.47 0.71 0.94 1.18 141 1.65

1.88

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 0.24 0.47 0.71 0.94 1.18 1.41 1.65 1.88
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) 1,552
2108841227!1HS Markit Global Carbon Index(TR) 183
2108841227/ IHS Markit Global Carbon Index(TR) 91
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (R ))
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MOZ23-ECX EMISSION Dec23

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 20.98 41.95 62.93 83.90

0.00

104.88

125.85

146.83 167.80

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
FXW213D1L(EUR/KRW 27-01-23E
FXW213D1L(EUR/KRW 27-01-23E
FXW213D1L(KRW/EUR 24-02-23E
FXW213D1L(KRW/EUR 24-02-23E
MOZz23 ECX EMISSION Dec23
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SWSTAR000( 2Bt STAR 50 Index 230116(NH)

SWSTARO00( 218t STAR 50 Index 230116(H 2| %)
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SWSTAROOO( A1t STAR 50 Index 230116(7|3)
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Of| #{E| 2 ot U HhAt 2 = B K4k

Mt F75H (M= 0 0 0| &
AT 7t5dH &g 0 0 0|&te
A e = A 930 1,687 =757 | &
A S7t5dH &g 0 0 0|2te
TE7|A|He| &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00 -
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T T T T T 1
ol 0.00 79.21 158.43 237.64 316.85 396.06 475.28 554.49 633.70
<‘IJ 0.00
0.00
0.00
0.00
74
KR4111T20009-2023-02 A A HXI/EME
0.06
0.05
0.03
— 0.02
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 31,000.00 62,000.00 93,000.00 124,000.00
4“ -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

0.28

0.21

0.14

0.07

0.00

-0.07

-0.14

-0.21

-0.28

0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

KR4146T20005-2023-02 KB S8/HEME

N

o~

.00 28,650.00 57,36%0\ 85,950.00 114,600.00
7t
KR41BYT20008-2023-02 LGO| - El 7 H M B
.00

138,250.00 276,5M 414,750.00 553,000.00

o~

o~

o~

72

KR41F7T20001-2023-02 7} 7} H 0| 7fH M =

N

o~

.00

32,750.00 65,5;)%\ 98,250.00 131,000.00




3. AILIE| 2 2P ZHF (X &M HFH)
KR4101T300 2023-03 ZAI|200X| =M E
KR411172002023-02 &G HMXIHH ML =
KR4146T200 2023-02 KBE8/HE M=
KR41BYT200 2023-02 LGO| - HI7fH M =
KR41F7T20012023-02 7}7+H|O|7f E M=
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

4. TP EC| XM S H(VaR : 99%LEITFE 10Y7|F)

0.14
0.07

FI:I
£
1=
=
rio



SAY  2023-01-25
712 2023-01-20

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 31,000.00 62,000.00 93,000.00 124,000.00

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 43,750.00 §7,500.00 131,250.00 175,000.00

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)
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2. MI|A - &=
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 79.21 158.43 237.64 316.85 396.06 475.28 554.49 633.70
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101T30009 2023-03 ZAL200K| =M= 126
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -126 -126 -126 -126 -126 -126 -126
-5.33% -84 -84 -84 -84 -84 -84 -84
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 84 84 84 84 84 84 84
8.00% 126 126 126 126 126 126 126
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KR4111T20009-2023-02 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,000.00 62,000.00 93,000.00 124,000.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T20008-2023-02 S CHXI7HEHME

0.16

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 82,250.00 164,500.00 246,750.00 329,000.00

M o0

-0.08

-0.12




0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.62

0.47

0.31

0.16

0.00

-0.16

-0.31

-0.47

-0.62

0.63

0.47

0.31

0.16

0.00

-0.47

-0.63

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

/

/

/

/

.00

32,250.00 /@60.00

T 1

96,750.00 129,000.00

/

/

72

KR4122T20006-2023-02 A dspiZf M &

/

/

/

/

.00

311,000.00

Moo.oo

933,000.00

1

1,244,000.00

/

/

72

KR4147T20003-2023-02 LGS}SH7|EM &

/

/

/

/

.00

314,000.00 Mo.oo

942,000.00

T 1

1,256,000.00




3. ALUE|I2E = ES EIEH

£
2
o

KR4116T20008 2023-02 SCHAHEM = 1

7|x=XHAte| HEH
74 -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|t/ EM = 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
KR4122T20006 2023-02 2°dSDI7HE 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
KR4147T20003 2023-02 LGS E M E 2

7| BXHte| MBS
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% -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% 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  2023-01-25
712 2023-01-20

SoLetn a2 HEMNEQM EIHA
A a3

o

=ES

=

KR4156T20004-2023-02 NAVERZHHM E

197,500.00

296,250.00

395,000.00

.00 98,750.00
74
KR41CFT20005-2023-02 7|7} 7| H M E
.00 30,600.00 61,200.00 91,800.00 122,400.00




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)
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CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

20.15 40.31 60.46 80.61 100.76 120.92 141.07

161.22

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.55 43.09 64.64 86.18 107.73 129.27 150.82

172.36

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 20.15 40.31

60.46 80.61 100.76

T

120.92

T 1

141.07 161.22

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.78

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 0.82

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 308.88 617.75 926.63 1,235.5 1,544.38 1,853.25 2,162.13 2,471.00

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 0.78 1.56 2.34 3.12 3.90 4.68 5.46 6.24

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

.00 229.69 459.38 689.06 918.75 1,148.44 1,378.13 1,607.81 1,837.50

0.00

0.00

0.00

0.00



XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
&l
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.65 1.30 1.95 2.60 3.25 3.90 4.55 5.20
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )
CLH3 WTI CRUDE FUTURE Mar23 33
COK3 BRENT CRUDE FUTR May23 34
ECH3 E-mini Crude Oil Mar23 4
EOH3 E-MINI NATURAL GAS Mar23 4
HOH3 NY Harb ULSD Fut Mar23 14
KR4175T200 2023-02 &M & 22
NGH23 NATURAL GAS FUTR Mar23 34
QSH3 Low Su Gasoil G Mar23 19
XBH3 GASOLINE RBOB FUT Mar23 11
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THl:2 T3



