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FXW213D22(KRW/EUR 24-02-23E 75
FXW213D27(EUR/KRW 24-02-23E 55
MOZ23 ECX EMISSION Dec23 1,097
4, TP AEO| ZCf&A oS3 U(VaR : 99%AE|FF,1027|F) (THREHTER)



2023-02-09
2023-02-08

SAY
7=

Ql
=

of |\ of
KO | KO
o|lo

™

(o))
o | O
o|lo

™

(o))
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

N~~~
—~ ~ Xl
el T
£€n 2
AN AN AN
AN AN AN N
AN AN AN N
AN AN AN N
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
el ol vyl
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
== ==
nvn v v v

onl



2023-02-09
2023-02-08

SAY
7=

Ql
=

of |o
K0 | KO
(@ Ne)]
©
[e0)
o | O
(@3 o)
©
[e0)
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

11

SWSTAR000( 2Bt STAR 50 Index 230116(NH)

SWSTARO00( 218t STAR 50 Index 230116(H 2| %)

SWSTAR000( 23t STAR 50 Index 230116(0]2f)

SWSTAROOO( A1t STAR 50 Index 230116(7|3)

onl



SAY  2023-02-09
712 2023-02-08
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Mt F75H (M= 0 0 0| =LY
AT 7t5dH &g 0 0 0|&te
= f7t5H  |M= 108 1,217 -1,109 | & LK
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
o2
=r
— 0.00 T T T T T T T 1
ol 0.00 81.59 163.18 244.76 326.35 407.94 489.53 571.11 652.70
<‘IJ 0.00
0.00
0.00
0.00
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KR4124T30001-2023-03 LG X}P7HHM E
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3. ALIE| 8 £ FZHSEIHE L E=H)
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KR4111730008 2023-03 tf dTRPIHE M E 8
7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 5 5 5 5 5 5
8.00% 8 8 8 8 8 8
KR4150T730006 2023-03 SKSIO| AT HM =
7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2
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
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KR4101T30009 2023-03 ZAL200K| =M= 195
7| =R HEH
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-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) :HHOERI)
KR4111730008 2023-03 tf dTRPIHE 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
KR4116T30007 2023-03 ACA/HE M = 1

7| ZRHAto| HE 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
KR4119T30001 2023-03 7|Ot7HE M= 1

7| = XAt HE Y
7+ -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
KR4122T730005 2023-03 &’ dSDIZHEM = 12

7| =RHAtO| HES S
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -12 -12 -12 -12 -12 -12 -12
-5.33% -8 -8 -8 -8 -8 -8 -8
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0

2.67% 4 4 4
5.33% 8 8 8 8 8 8 8
8.00% 12 12 12 12 12 12 12
KR4147730002 2023-03 LGSISfEME
7| =XHite| HEY




7t -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
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KR41CFT30004 2023-03 7H7t7/ | EM = 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
4, THHAZO| XL =M H4ZH(VaR : 99%HE|FF,10Y7|F) (EH =4 DER)




2 2023-02-09
2 2023-02-08

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

135.00

115.71

19.29 38.57 57.86 77.14 96.43

154.28

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

20.84 41.69 62.53 83.37 104.21 125.06 145.90

166.74

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 19.29 38.57

57.86 77.14 96.43

T

115.71

T 1

135.00 154.28

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23
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.00 206.81 413.63 620.44 827.25 1,034.06 1,240.88 1,447.69 1,654.50

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 0.62 1.23 1.85 2.46 3.08 3.69 431 4.92
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )
CLH3 WTI CRUDE FUTURE Mar23 32
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EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 13
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