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BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

14.77 29.53 44.30 59.06 73.83 88.59 103.36

118.12

0.00

0.00

0.00

0.00 -

717

CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

846.88

169.38 338.75 508.13 677.50 1,016.25 1,185.63

1,355.00

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 21.36 42.72 64%43 106.79 128.15 149.50 170.86
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

43.20 86.40 129.60 172.80 216.00 259.20 302.40 345.60

/

/

72

KR4175T20004-2023-02 H&{ME

o~

.00

313.38 626.75 940.13 1,253.5 1,566.88 1,880.25 2,193.63 2,507.00




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 218.25

T T

436.50

654.75 873.00 1,091.25

T

1,309.50

T 1

1,527.75 1,746.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 531

T T

10.62

15.93 21.24 26.55

T

31.86

T 1

37.17 42.48

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 383.00

T T

766.00

1,149.00 1,532.00 1,915.00

T

2,298.00

T 1

2,681.00 3,064.00

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 0.00 124.13 248.25 37M.50 620.63 744.75 868.88 993.00
'('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 0.00 189.19 378.38 SSM]S 945.94 1,135.13 1,324.31 1,513.50
(‘IJ 0.00 /

0.00 /

0.00

0.00
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2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 79.70 159.40 239.10 318.80 398.50 478.20 557.90 637.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 191
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -191 -191 -191 -191 -191 -191 -191
-5.33% -128 -128 -128 -128 -128 -128 -128
-2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 128 128 128 128 128 128 128
8.00% 191 191 191 191 191 191 191
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HCG3-HSCEI Futures Feb23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,845.50 3,691.00 5,536.50 7,382.00 9,227.50 11,073.00 12,918.50  14,764.00

0.00

0.00

-0.01

-0.01

73

3. AlLtE| 9 2R AHS @AM AT ) (Erl: 4Bt g)
HCG3 HSCEI Futures Feb23 130
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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
?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. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4201T23101 2023-02 £310 2,578
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,203 1,188 1,169 1,147 1,122 1,095 1,065
-5.33% 1,087 1,049 1,009 967 924 881 836
-2.67% 747 696 645 594 543 492 440
0% 120 82 42 0 -43 -88 -133
2.67% -710 -726 -746 -770 -797 -826 -858
5.33% -1,622 -1,626 -1,633 -1,642 -1,655 -1,670 -1,688
8.00% -2,554 -2,554 -2,556 -2,559 -2,563 -2,569 -2,578
KR4201T23127 2023-02 3125 786

VESN!

Mol sy




7t4 -25.00%| -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% 321 317 313 301 294 286
-5.33% 296 286 276 252 240 227
-2.67% 214 198 182 150 134 119

0% 43 29 15 -15 -30 -45
2.67% -203 -210 -218 -237 -248 -259
5.33% -484 -486 -489 -498 -504 -511
8.00% =775 =775 -776 -779 -782 -786

KR4301T23109 2023-02 %310 249
7|

7t4 -25.00%| -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% -229 -232 -234 -241 -245 -249
-5.33% -112 -118 -123 -135 -142 -148
-2.67% -27 -34 -42 -56 -64 -71

0% 17 12 6 -6 -13 -19
2.67% 32 30 27 20 16 11
5.33% 36 35 34 31 29 26
8.00% 36 36 36 35 34 33

KR4301T23125 2023-02 %3125 271
7| g

7t4 -25.00%| -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% -255 -257 -259 -264 -267 =271
-5.33% -132 -137 -142 -153 -158 -164
-2.67% -36 -43 -51 -65 -72 -80

0% 20 13 7 -7 -14 -21
2.67% 41 38 34 26 21 15
5.33% 47 46 45 40 38 34
8.00% 48 48 47 46 45 43

L& A0 A2 (VaR : 99% M| E,1027|F)
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A e 0 0 0
tllgt FtEH =M 0 0 0|ZtLY
Al & He 0 0 032
A F7t5dH  |[ME 1,003 0 1,003
A 7t |24 0 77 77 | &L
A &2t Mz 135 2,095 -1,960| & 2|
TE7|A|He| &=
OESXG3-C4100-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&l
ir- 0.00 T T T ¢ T T T
BF 0.00 40.05 80.10 120.15 160.20 200.25 240.30 280.35
‘HJ 0.00
0.00
0.00
0.00
74
OESXG3-C4125-EURO STOXX 50
0.00
0.00
0.00
— 0.00
2
?—r' 0.00 T T T T T T T 1
ol 0.00 34.48 68.95 103.43 137.90 172.38 206.85 241.33 275.80
'('IJ 0.00
0.00
0.00




0.00 ‘
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OESXG3-P4100-EURO STOXX 50

0.00

0.00

0.00

0.00

0.00

.00 2.58

5.15

7.73 10.30 12.88

15.45

T 1

18.03 20.60

0.00

/

0.00

/

0.00

0.00

0.00

712

OESXG3-P4125-EURO STOXX 50

0.00

0.00

0.00

0.00

.00 3.23

6.45

9.68 12.90 16.13

T

19.35

T 1

22.58 25.80

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 1,064.00

T T

2,128.00

3,192.00 4,256.00 5,320.00

T

6,384.00

T 1

7,448.00 8,512.00

0.00

/

0.00

/

0.00

/
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3. A|LIE| 2 £ T XHE (X CHE& A of A Z ) (EH/:HTkR)
FXW213CBG KRW/EUR 24-02-23E 70
FXW213CBN EUR/KRW 24-02-23E 11
FXW213CCN KRW/EUR 24-03-23E 54
FXW213D1R KRW/EUR 28-04-23E 43
OESXG3-C41EURO STOXX 50 1
OESXG3-C41EURO STOXX 50 4
OESXG3-P41EURO STOXX 50 0.09
OESXG3-P41EURO STOXX 50 0.39
VGH3 EURO STOXX 50 Mar23 80
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2| C| ool K200(F A B 8- THIT ZHE E)

A e 0 0 o1&
tllgt FtEH =M 0 0 o/
A {753 |ME 717 0 717/ &4
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]
=]
g—r' 0.00 T T T T T T T 1
Or 0.00 79.70 159.40 239.10 318.80 398.50 478.20 557.90 637.60
<‘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
% 0.00
BF 0.00 79.53 159.05 238.58 318.10 397.63 477.15 556.68 636.20
<‘IJ 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

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

.

~

72

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 -

KR4301T23125-2023-02 =£312.5

0.00

0.00

0.00

0.00

0.00

78.13

156.25

234.38

312.50 390.63

468.75

546.88

0.00

0.00

0.00

Al
=

M-:-oll)
[ =]

OH
2023-03 LA I|200K| =M

625.00

KR4101T30009
7| =XHtO| HE

7t -2500% -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 -1 -1 -1

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

KR4105T20001 2023-02 O|L|ZAI]200 5
A EN ]

74 -2500% -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
5.33% 3 3 3 3 3 3
8.00% 5 5 5 5 5 5

KR4201T23259 2023-02 =325 106
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 19 19 19 19 19 18 18
-5.33% 19 19 18 18 17 16 15
-2.67% 17 16 14 13 11 9 7

0% 8 5 3 0 -3 -5 -8




2.67% -15 -18 -20 -23 -26 -29 -32
5.33% -52 -54 -56 -58 -60 -63 -65
8.00% -98 -99 -100 -101 -103 -104 -106
KR4201T23275 2023-02 23275 98

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 15 15 15 15 15 14 14
-5.33% 15 15 14 14 13 12 11
-2.67% 13 12 11 10 9 7 5
0% 7 5 2 0 -2 -5 -8
2.67% -11 -14 -17 -20 -23 -26 -29
5.33% -44 -47 -49 -51 -54 -57 -59
8.00% -88 -90 91 -92 -94 -96 -98
KR4301723109 2023-02 £310 4

7| =Xl HEH
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% 2 2 2 2 2 2 2
-2.67% 0 1 1 1 1 1 1
0% 0 0 0 0 0 0 0
2.67% -1 0 0 0 0 0 0
5.33% -1 -1 -1 -1 0 0 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% 4 4 4 4 4 4 4
-5.33% 2 2 2 2 2 3 3
-2.67% 1 1 1 1 1 1 1
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 0 0 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 19,478 0 19,478
= =% M= 0 19,324 -19,324 | &2

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213CBQ KRW/USD 28-02-23E
FXW213CCS(KRW/USD 28-03-23E
FXW213D1S(KRW/USD 28-04-23E
FXW213D1T(KRW/USD 28-02-23E

IEOOBD8RGM75 * S HZ 22 QEX|EAS0| 02{ 20| 0] ZAISHK| %S
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A OFEKRX300Q1 Sl A B (3= A

.I

KR4101T30009-2023-03 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 79.70 159.40 239.10 318.80 398.50 478.20 557.90 637.60
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) =Ll )
KR4101T30009 2023-03 LA L200K|=M = 108
|_7|c_x|-)\|-o| I:ﬁEA-I
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -108 -108 -108 -108 -108 -108 -108
-5.33% -72 -72 -72 -72 -72 -72 -72
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 72 72 72 72 72 72 72
8.00% 108 108 108 108 108 108 108
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A

19

F=

2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

0.00

0.00

0.00

0.00 -

74

2108841227MR-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

0.00

0.00

0.00

0.00 -



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
ol 0.00 0.26 0.51 0.77 1.02 1.28 1.53 1.79 2.04
H 0.00
0.00
0.00
0.00 -
74
3. AlL2| % £o| X E(X| Ao AFAd) (= 2ER)
210884122711HS Markit Global Carbon Index(TR) 1,693
2108841227!1HS Markit Global Carbon Index(TR) 199
210884122711HS Markit Global Carbon Index(TR) 100
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)
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Mt e 0 0 0
M =K ME 0 0 0|&te
A {7tsd  |M=E 14,287 0 14,287
A &2t Mz 0 5,565 -5,565 | &2
2. M7|A|-He| &l x
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
— 0.00
&l
ir_ 0.00
Or 0.00 23.32 46.65 69.97 93.29 116.61 139.94 163.26 186.58
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
FXW213D1L(KRW/EUR 24-02-23E 108
FXW213D1L(KRW/EUR 24-02-23E 197
FXW213D1X KRW/EUR 24-02-23E 65
FXW213D22(KRW/EUR 24-02-23E 75
MOZ23 ECX EMISSION Dec23 1,143
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THl-E TR
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2. WI|MHEe &
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3. AILIE|RE £ ZHF (X CHE L0 EZH)
SWSTARO0O( 21+ STAR 50 Index 230116(NH)
SWSTARO000( 215+ STAR 50 Index 230116(H 2| X)
SWSTARO0O( A STAR 50 Index 230116(0|2H)
SWSTAR000( 213t STAR 50 Index 230116(7|&)

4. Y EO| ZHEHYZTH(VaR : 99%MUEITFE,1027|F)
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£
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Of| #{E| 2 ot U HhAt 2 = B K4k

M e = A 161 0 161 |2
M f715d  |2a¢ 0 0 0| &
A e = A 0 1,194 -1,194 | =LY
A f715d  |a¢ 0 0 0/ &Q
TE7[A| "l &l x
KR4101T30009-2023-03 R A L|200X| $=ME
0.00 -
0.00
0.00
— 0.00
3]
=r
— 0.00 T T T T T T T 1
6r 0.00 79.70 159.40 239.10 318.80 398.50 478.20 557.90 637.60
<‘IJ 0.00
0.00
0.00
0.00
74
KR4146T20005-2023-02 KBE8/|EME
0.06 -+
0.04
0.03
— 0.01
ol
=
I 0.00 ‘ ; ‘ ‘
BF 0.00 27,850.00 55,700.00 83,550.00 111,400.00
<‘IJ -0.01
-0.03
-0.04
-0.06
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KR41F7T20001-2023-02 7|7} 2 5| 0| 7] 'H

1
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0.05

0.03

—~ 0.02

— 0.00

W o0

-0.03
-0.05

-0.06

3. AlLt2| 2

.00 31,100.00

62,200.00

93,300.00

124,400.00

g EoRxHFE L=
KR4101T300 2023-03 A L200X|+M 2
KR4146T200 2023-02 KBE87/HEM =
KR41F7T20012023-02 7}7tH|O|7f H M=
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

A (VaR : 99%ME|+F,107|F)
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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 30,950.00 61,900.00 92,850.00 123,800.00

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 44,650.00 §9,300.00 133,950.00 178,600.00

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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KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 79.70 159.40 239.10 318.80 398.50 478.20 557.90 637.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 191
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -191 -191 -191 -191 -191 -191 -191
-5.33% -128 -128 -128 -128 -128 -128 -128
-2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 128 128 128 128 128 128 128
8.00% 191 191 191 191 191 191 191
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KR4111T20009-2023-02 A A XI/EME

0.06
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— 0.00 T f 1
ol 0.00 30,950.00 61,900.00 92,850.00 123,800.00

W o0

-0.03
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KR4116T20008-2023-02 S CHXI7HEHME

0.17

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 85,400.00 170,800.00 256,200.00 341,600.00

M o0

-0.09

-0.13
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-0.05

-0.07

0.70

0.52

0.35

0.17

0.00

-0.17

-0.35
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-0.70

0.66
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0.33
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0.00

-0.17
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/
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.00 35,200.00 ﬁo.oo

105,600.00
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140,800.00

/

/
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KR4122T20006-2023-02 A dspiZf M &

/

/

/

/

.00 349,000.00

Moo.oo

1,047,000.00

T 1

1,396,000.00

/

/

72

KR4147T20003-2023-02 LGS}SH7|EM &
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.00 330,000.00 M0.00

990,000.00
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1,320,000.00
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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= 11

7| BXHte| HE
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11 -1 -11 -1 -11 -11 -11
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0
2.67% 4 4 4 4 4 4 4
5.33% 7 7 7 7 7 7 7
8.00% 11 11 11 11 11 11 11
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% -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

N~

—



SAY  2023-02-07
712 2023-02-06

o

U7|AHe| &

=ES

=

KR4156T20004-2023-02 NAVERZHHM E
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— 0.00 T f T 1
ol 0.00 108,000.00 216,000.00 324,000.00 432,000.00

H -0.05
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712
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0.07

0.05

0.03

—~ 0.02

L o000 ‘ ‘ ‘
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KR41CFT20005 2023-02 7H7t7/ | EH = 5

7| =Xt O| HE
7t4 -2500%| -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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CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

18.35 36.70 55.04 73.39 91.74 110.09 128.43

146.78

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

19.93 39.86 59.78 79.71 99.64 119.57 139.49

159.42

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 18.35 36.70

55.04 73.39 91.74

T

110.09

T 1

128.43 146.78

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.60 1.21

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 0.70 1.39

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 313.38 626.75 940.13 1,253.5 1,566.88 1,880.25 2,193.63 2,507.00

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 0.60 1.21 1.81 241 3.01 3.62 4.22 4.82

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

.00 203.44 406.88 610.31 813.75 1,017.19 1,220.63 1,424.06 1,627.50

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 0.58 1.16 1.74 2.32 2.90 3.48 4.06 4.64
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )
CLH3 WTI CRUDE FUTURE Mar23 30
COK3 BRENT CRUDE FUTR May23 32
ECH3 E-mini Crude Oil Mar23 4
EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 12
KR4175T200 2023-02 &M & 22
NGH23 NATURAL GAS FUTR Mar23 26
QSH3 Low Su Gasoil G Mar23 17
XBH3 GASOLINE RBOB FUT Mar23 10
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THl:2 T3



