e 2023-01-27
Q' 2023-01-26

U7|AHe| &

A

19

=

BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00
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0.00

15.14 30.27 45.41 60.54 75.68 90.81 105.95

121.08

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

843.44

168.69 337.38 506.06 674.75 1,012.13 1,180.81
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CTH3-COTTON NO.2 FUTR Mar23

/

00 21.67 43.33 65%66 108.33 129.99 151.66 173.32
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

40.61 81.23 121.84 162.45 203.06 243.68 284.29 324.90

/

/

72

KR4175T20004-2023-02 H&{ME

o~

.00

307.20 614.40 921.60 1,228.8 1,536.00 1,843.20 2,150.40 2,457.60
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0.00

0.00

0.00

0.00

/

0.00

0.00

.00 210.81

T T

421.63

632.44 843.25 1,054.06

T

1,264.88

T 1

1,475.69 1,686.50

/

0.00

/

0.00

0.00

0.00
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SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 5.03

T T

10.06

15.08 20.11 25.14

T

30.17

T 1

35.19 40.22

0.00

/

0.00

/

0.00

0.00
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SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 375.63

T T

751.25

1,126.88 1,502.50 1,878.13

T

2,253.75

T 1

2,629.38 3,005.00

0.00

0.00

0.00

0.00
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0.00 /

0.00 /

0.00 /
— 0.00
z /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 116.38 232.75 34!V465'.50 581.88 698.25 814.63 931.00
'('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 0.00 185.31 370.63 SSMJS 926.56 1,111.88 1,297.19 1,482.50
(‘IJ 0.00 /

0.00 /

0.00

0.00
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6r 0.00 81.66 163.33 244,99 326.65 408.31 489.98 571.64 653.30
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0.00
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0.00
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3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 228
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -152 -152 -152 -152 -152 -152 -152
-2.67% -76 -76 -76 -76 -76 -76 -76
0% 0 0 0 0 0 0 0
2.67% 76 76 76 76 76 76 76
5.33% 152 152 152 152 152 152 152
8.00% 228 228 228 228 228 228 228
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HCF3-HSCEI Futures Jan23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,864.75 3,729.50 5,594.25 7,459.00 9,323.75 11,188.50 13,053.25  14,918.00

0.00

0.00

-0.01

-0.01

7

3. ALY AATZHE @(CHA M A2 GRETHE)
HCF3 HSCEI Futures Jan23 135

4. THY A B0 A|TH2 MUY ZA(VaR : 99% M4 E,1027IF) (Erl:4 3t gl)

Q.



U7|AHe| &

A

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

SAIY  2023-01-27
712 2023-01-26
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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
?L 0.00 T T T Y T T T 1
?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. A L2l &l X HF (x| &40 A Sl) CH|.EH TRl
KR4201T23101 2023-02 £310 2,559
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,909 1,806 1,701 1,595 1,487 1,379 1,271
-5.33% 1,511 1,396 1,282 1,168 1,053 939 824
-2.67% 971 859 747 634 520 407 292
0% 301 204 103 0 -105 -212 -320
2.67% -476 -552 -634 -721 -813 -908 -1,007
5.33% -1,329 -1,383 -1,445 -1,515 -1,590 -1,671 -1,756
8.00% -2,233 -2,268 -2,311 -2,363 -2.422 -2,488 -2,559
KR4201T23127 2023-02 3125 787

7| =Rt S

C




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 566 535 504 471 439 405 372
-5.33% 454 418 383 347 311 276 240
-2.67% 298 262 226 190 153 117 81

0% 99 67 34 0 -34 -69 -104
2.67% -135 -161 -189 -218 -248 -280 -312
5.33% -395 -415 -436 -460 -485 -512 -541
8.00% -674 -687 -702 =721 -741 -763 -787

KR4301T23109 2023-02 %310 219
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -132 -146 -161 -175 -189 -204 -219
-5.33% -56 -72 -87 -102 -118 -133 -149
-2.67% 1 -14 -29 -44 -60 -75 -91

0% 41 28 14 0 -14 -29 -43
2.67% 66 56 44 33 20 7 -6
5.33% 81 73 65 56 45 34 23
8.00% 89 84 78 71 63 54 45

KR4301723125 2023-02 %3125 241
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -153 -167 -182 -196 -211 -226 -241
-5.33% -68 -84 -100 -116 -132 -148 -165
-2.67% -2 -18 -34 -51 -67 -84 -100

0% 45 30 15 0 -16 -31 -47
2.67% 76 64 51 38 24 10 -5
5.33% 94 85 76 65 53 41 28
8.00% 104 99 92 83 74 64 53
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TE7|A|He| &=
OESXG3-C4100-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T ¢ T T T )
BF 0.00 24.10 48.20 72.30 96.40 120.50 144.60 168.70 192.80
4“ 0.00
0.00
0.00
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74
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0.00
0.00
0.00
— 0.00
2
?—r' 0.00 T T T T T T T 1
ol 0.00 20.00 40.00 60.00 80.00 100.00 120.00 140.00 160.00
'(l“ 0.00
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0.00
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0.00
0.00
0.00
0.00
0-00 T T T T T T 1
0.00 11.90 23.80 35M60 59.50 71.40 83.30 95.20
0.00 /
0.00 /
0.00
0.00
7}
OESXG3-P4125-EURO STOXX 50
0.00
0.00
0.00
0.00
0.00 T T T T T T ,
0.00 14.08 28.15 42%30 70.38 84.45 98.53 112.60
0.00 /
0.00 /
0.00
0.00
742
VGH3-EURO STOXX 50 Mar23
0.00 /
0.00 /
0.00 /
0.00 /
0.00 T T T T T T 1
0.00 1,038.75 2,077.50 3,11%5.00 5,193.75 6,232.50 7,271.25 8,310.00
0.00 /
0.00 /
0.00
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FXW213CAE(KRW/EUR 27-01-23E
FXW213CBG KRW/EUR 24-02-23E
FXW213CBN EUR/KRW 24-02-23E
FXW213CCNM KRW/EUR 24-03-23E
FXW213CCPIEUR/KRW 27-01-23E
FXW213D1R KRW/EUR 28-04-23E
OESXG3-C41EURO STOXX 50
OESXG3-C41EURO STOXX 50
OESXG3-P41 EURO STOXX 50
OESXG3-P41 EURO STOXX 50

VGH3 EURO STOXX 50 Mar23
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tllgt FtEH =M 0 0 0|ZtLY
A {753 |ME 490 0 490 | LY
A *t5H |24 156 3,915 -3,759 | &L
TE7|A|He| &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
=]
f‘r' 0.00 T T T T T T T 1
Or 0.00 81.66 163.33 244.99 326.65 408.31 489.98 571.64 653.30
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4105T20001-2023-02 O|L| A LG[200 M=
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 81.46 162.91 244.37 325.82 407.28 488.73 570.19 651.64
<‘IJ 0.00
0.00
0.00
0.00 -
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0.00
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KR4201T23259-2023-02 =325

.00 81.25 162.50 243,75 325N.25 487.50 568.75 650.00
74
KR4201T23275-2023-02 =327.5
00 81.88

163.75 245.63 327.50 409.38 491.25 573.13 655.00
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~
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KR4301T23109-2023-02 %310

~

.00

T

77.50

T T T T T T 1

155.00 232.50 310.00 387.50 465.00 542.50 620.00
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0.00
0.00
0.00
— 0.00
3]
ird 0.00 T T T T T T T 1
?IE 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
7t4
3. ALE| 2 &0l xH T (X| &40 A S l) (THR|: TR
KR4101T30009 2023-03 ZAI|200K|£=ME 33
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 =22 -22 =22 =22 -22 -22
-2.67% -1 -1 -11 -1 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 1 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33
KR4105T20001 2023-02 OJL|RAI200 M= 1
7| Z=X2to| HEd
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
KR4201T23259 2023-02 =325 121
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 70 67 63 58 54 49 44
-5.33% 60 55 50 44 38 33 27
-2.67% 43 37 31 25 19 12 6
0% 20 13 7 0 -7 -13 -20




2.67% -11 -18 -24 -30 -37 -43 -49
5.33% -49 -54 -60 -66 -71 -77 -83
8.00% -92 -96 -100 -105 -110 -116 -121
KR4201T23275 2023-02 23275 118

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 62 58 54 49 45 40
-5.33% 56 51 46 41 36 30 24
-2.67% 41 35 29 23 17 11 5
0% 20 13 7 0 -7 -13 -20
2.67% -9 -16 22 -29 -35 -42 -48
5.33% -45 -51 -57 -63 -69 -75 -81
8.00% -86 -91 -96 -101 -106 -112 -118
KR4301723109 2023-02 £310 4

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

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 3 3 3 3 4 4
-5.33% 1 1 2 2 2 2 3
-2.67% 0 0 1 1 1 1 2
0% -1 0 0 0 0 0 1
2.67% -1 -1 -1 -1 0 0 0
5.33% -1 -1 -1 -1 -1 -1 0
8.00% -2 -2 -1 -1 -1 -1 -1
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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
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0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 81.66 163.33 244.99 326.65 408.31 489.98 571.64 653.30
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101T30009 2023-03 LA L200K|=M = 98
|_7|c_x|-)\|-o| tﬁEA—i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -98 -98 -98 -98 -98 -98 -98
-5.33% -65 -65 -65 -65 -65 -65 -65
-2.67% -33 -33 -33 -33 -33 -33 -33
0% 0 0 0 0 0 0 0
2.67% 33 33 33 33 33 33 33
5.33% 65 65 65 65 65 65 65
8.00% 98 98 98 98 98 98 98
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00
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0.00
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2108841227MR-IHS Markit Global Carbon Index(TR)
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2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
?—r’ 0.00 T T T J T T T 1
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3. AlLb2| o 2o RXHE @ S04 3) (EH2l: e Bk el)
210884122711HS Markit Global Carbon Index(TR) 1,550
2108841227!1HS Markit Global Carbon Index(TR) 182
2108841227!1HS Markit Global Carbon Index(TR) 91
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3

w
B
O
®



SAY  2023-01-27
2023-01-26

At A (M= 0 0 0
Al E3} ME 0 0 0/ &2
=A w7158 (M= 12,915 0 12,915
= =% M= 3,593 7,389 -3,796| &2

2. WI|MHEe &

19

F=

MOZ23-ECX EMISSION Dec23

0.00
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—~ 0.00

— 0.00
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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
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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
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-2.67% -1 -1 -1 -1 -1 -1 -1
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