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BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

15.15 30.29 45.44 60.58 75.73 90.87 106.02

121.16

0.00

0.00

0.00

0.00 -

717

CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

848.13

169.63 339.25 508.88 678.50 1,017.75 1,187.38

1,357.00

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 21.34 42.69 64%37 106.71 128.06 149.40 170.74
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

43.90 87.80 131.70 175.60 219.50 263.40 307.30 351.20

/

/

72

KR4175T20004-2023-02 H&{ME

o~

.00

315.00 630.00 945.00 1,260.0 1,575.00 1,890.00 2,205.00 2,520.00




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 224.00

T T

448.00

672.00 896.00 1,120.00

T

1,344.00

T 1

1,568.00 1,792.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 5.30

T T

10.60

15.90 21.20 26.50

T

31.80

T 1

37.10 42.40

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 379.94

T T

759.88

1,139.81 1,519.75 1,899.69

T

2,279.63

T 1

2,659.56 3,039.50

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 0.00 120.48 240.95 36M.90 602.38 722.85 843.33 963.80
'('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 0.00 191.19 382.38 57M.75 955.94 1,147.13 1,338.31 1,529.50
(‘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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KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 81.21 162.43 243.64 324.85 406.06 487.28 568.49 649.70
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 195
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-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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HCG3-HSCEI Futures Feb23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,797.25 3,594.50 5,391.75 7,189.00 8,986.25 10,783.50  12,580.75  14,378.00

0.00

0.00

-0.01

-0.01

73

3. AlLtE| 9 2R AHS @AM AT ) (Erl: 4Bt g)
HCG3 HSCEI Futures Feb23 117
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HHEZR(FAEE-0H4Y)
A a3

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

OHE@R) =ZX[M(1-2)
Mt e = = | 0 29,633 -29,633| & LY
A 27t5dH  |SM 0 35,738 -35,738| ZkLY
L=

KR4201T33225-2023-03 =322.5

.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
74

KR4201T33258-2023-03 =325

.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00




3. A2 £ THE (X &M ASH) (EH/:HTkR)
KR4201T33225 2023-03 23225 105

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 74 68 62 56 50 44 38
-5.33% 61 54 48 41 34 27 20
-2.67% 44 37 29 22 15 8 1
0% 22 15 7 0 -7 -15 -22
2.67% -4 -11 -18 -26 -33 -40 -47
5.33% -34 -41 -47 -54 -61 -68 -75
8.00% -68 -73 -79 -85 -92 -98 -105
KR4201733258 2023-03 325 2,164

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,475 1,363 1,246 1,124 998 869 738
-5.33% 1,228 1,095 958 820 679 537 394
-2.67% 894 745 596 446 295 144 -7
0% 466 310 155 0 -155 -310 -465
2.67% -56 -208 -362 -516 -670 -825 -979
5.33% -664 -806 -950 -1,097 -1,246 -1,396 -1,547
8.00% -1,348 -1,473 -1,603 -1,739 -1,878 -2,020 -2,164
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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e e e I 0
M7 gtsd |8M 0 Zu
Al & He 0 0 032
A 2715 |[ME 994 0 994
+A f7t5d  |&M 0 61 -61| LY
A =2} ME 135 2,098 -1,963 | &2
27| A el 2o E
OESXG3-C4100-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
ir_ 0.00 : : : , : : : ‘
ol 0.00 30.68 61.35 92.03 122.70 153.38 184.05 214.73 245.40
H 0.00
0.00
0.00
0.00
7t
OESXG3-C4125-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 25.43 50.85 76.28 101.70 127.13 152.55 177.98 203.40
@ 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 3.10

6.20

9.30 12.40 15.50

18.60

T 1

21.70 24.80

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 4.10 8.20

12.30 16.40 20.50

T

24.60

T 1

28.70 32.80

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 1,054.00

T T

2,108.00

3,162.00 4,216.00 5,270.00

T

6,324.00

T 1

7,378.00 8,432.00

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 3
OESXG3-P41EURO STOXX 50 0.11
OESXG3-P41EURO STOXX 50 0.48
VGH3 EURO STOXX 50 Mar23 80
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2| C| ool K200(F A B 8- THIT ZHE E)

MR {ItEd  |ME 0 0 0 S
AT FtEH =M 159 4,026 -3,866 | &L
A f7t15H  |ME 406 0 406 LY
A 27t5H  |SM 163 4,012 -3,849| LY
TE7|A|He| &=
KR4101T30009-2023-03 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
3]
;—r' 0.00 T T T 1 T T T 1
EI' 0.00 81.21 162.43 243.64 324.85 406.06 487.28 568.49 649.70
ﬂJ 0.00
0.00
0.00
0.00 -
74
KR4201T33407-2023-03 =340
0.00
0.00
0.00
— 0.00
3]
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
«J 0.00
0.00
0.00
0.00




KR4201T33423-2023-03 =342.5

0.00
0.00
0.00
— 0.00
&l
?—r‘ 0.00 T T T T T T T 1
ol 0.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
W 500
0.00
0.00
0.00
7t
KR4301T33256-2023-03 325
0.00 -
0.00
0.00
— 0.00
&l
;—r' 0.00 T T T T T T T 1
ol 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
W 600
0.00
0.00
0.00
7t
3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
KR4101T30009 2023-03 ZAIL200K| =M= 32
7| =R HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -22 -22 -22 -22 -22 -22 -22
-2.67% -11 -11 -11 -11 -11 -1 -1
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 32 32 32 32 32 32 32
KR4201T33407 2023-03 =340 89

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 50 47 43 38 33 28 23
-5.33% 44 39 34 28 22 17 10
-2.67% 34 28 22 16 9 2 -4

0% 21 14 7 0 -7 -14 -22
2.67% 4 -4 -11 -19 -27 -34 -42
5.33% -18 -26 -33 -41 -49 -57 -64
8.00% -44 -51 -59 -66 -74 -82 -89

KR4201733423 2023-03 =342.5 117
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 64 59 54 48 42 35 28
-5.33% 56 50 43 36 28 21 12
-2.67% 44 37 28 20 11 2 -7

0% 28 19 9 0 -10 -19 -29
2.67% 6 -4 -14 -24 -35 -45 -55
5.33% -21 -32 -42 -53 -64 -74 -84
8.00% -55 -65 -76 -86 -96 -107 -117

KR4301T33256 2023-03 %325 9
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 7 8 8 9 9
-5.33% 3 3 4 5 5 6 7
-2.67% 0 1 1 2 3 4 4

0% -2 -1 -1 0 1 1 2
2.67% -4 -3 -3 -2 -1 0 0
5.33% -5 -5 -4 -3 -3 -2 -1
8.00% -7 -6 -5 -5 -4 -3 -3
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SAY  2023-02-10
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At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 19,259 0 19,259
= =% M= 0 19,442 -19,442 | &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 81.21 162.43 243.64 324.85 406.06 487.28 568.49 649.70
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 = 110
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -110 -110 -110 -110 -110 -110 -110
-5.33% -74 -74 -74 -74 -74 -74 -74
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 74 74 74 74 74 74 74
8.00% 110 110 110 110 110 110 110
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -

74

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

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75
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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
ol 0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
A 0.00
0.00
0.00
0.00 -
74
3. AlL2| % £o| X E(X| Ao AFAd) (= 2ER)
210884122711HS Markit Global Carbon Index(TR) 1,650
2108841227!1HS Markit Global Carbon Index(TR) 194
2108841227/ IHS Markit Global Carbon Index(TR) 97
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M 27153 ME 0 0 0
AT =l ME 0 0 0|&te
+A A (M= 13,710 0 13,710
A =2} ME 693 5,573 -4,880| &2
2. MI|A - &=
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 2257 45.14 67.71 90.28 112.85 135.42 157.99 180.56
H 0.00
0.00
0.00
0.00
7t
3. AlLtE| R 2o RXHE E A Mo 43 GREEE)
FXW213D1L(KRW/EUR 24-02-23E 108
FXW213D1L(KRW/EUR 24-02-23E 198
FXW213D1X KRW/EUR 24-02-23E 65
FXW213D22(KRW/EUR 24-02-23E 75
FXW213D27(EUR/KRW 24-02-23E 55
MOZ23 ECX EMISSION Dec23 1,097
4. TPAMEC| X|Cf&=Ho 43 M (VaR : 99%HEIFTFE, 10U 7|F) (T2 HHBHR)
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Of| #{E| 2 ot U HhAt 2 = B K4k

MR {ItEd  |ME 0 0 0 S
tllgt FEH  |ag 0 0 0/&e
A e = A 659 1,039 -380 | &Ly
A A |2ag 0 0 0/&e
TE7|A|He| &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00 -
0.00
0.00
— 0.00
3]
E‘r' 0.00 T T T T T T T 1
6r 0.00 81.21 162.43 243.64 324.85 406.06 487.28 568.49 649.70
<‘IJ 0.00
0.00
0.00
0.00
74
KR4113T30004-2023-03 POSCOZfHM &
0.31
0.23
0.15
— 0.08
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 153,000.00 306,000.00 459,000.00 612,000.00
<‘IJ -0.08
-0.15
-0.23
0.31 -



KR4124T30001-2023-03 LG X}P7HHM E

0.08

0.05

—~ 0.03

— 0.00

.00 54,250.00 108,500.00

217,000.00

W o0

-0.05

-0.08
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0.06 -
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KR41F7T30000-2023-03 77} 2| O| 7/ H M E

0.05

0.03

— 0.02

— 0.00

.00 30,700.00 61,400.00

122,800.00

W o0

-0.03

-0.05
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3. AlLI2| 2

H 2T ZHSEHE L0 =)
KR4101T300 2023-03 ZAI|200X|$=ME
KR4113T300 2023-03 POSCOZHE M=
KR4124T300 2023-03 LGHAHEME
KR41F7T30012023-03 77+ 2H|O|7f EM =
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602
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712 2023-02-09

o

U7|AHe| &

=ES

=

KR4111T30008-2023-03 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,600.00 63,200.00 94,800.00 126,400.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150T30006-2023-03 SKSIO| S AT|EHME

0.09

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 47,100.00 §4,200.00 141,300.00 188,400.00

M -0.02

-0.05

-0.07

-0.09 -



3. ALIE| 8 £ FZHSEIHE L E=H)

OH :
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

o



2023-02-10
2023-02-09

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 81.21 162.43 243.64 324.85 406.06 487.28 568.49 649.70
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 195
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2023-02-10
712 2023-02-09

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

o

U7|AHe| &

=E

=

KR4111T30008-2023-03 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,600.00 63,200.00 94,800.00 126,400.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T30007-2023-03 B CHX}7HEHME

0.17

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 86,700.00 173,400.00 260,100.00 346,800.00

M o0

-0.09

-0.13




0.07

0.05

0.04

0.02

0.00

-0.02

-0.04

-0.05

-0.07

0.74

0.55

0.37

0.18

0.00

-0.18

-0.37

-0.55

-0.74

0.68

0.51

0.34

0.17

0.00

-0.17

-0.34

-0.51

-0.68

KR4119T30001-2023-03 7|O}7{E M &

/

/

/

/

.00 36,000.00 ﬁo.oo

108,000.00

T 1

144,000.00

/

/

72

KR4122T30005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 369,000.00

/ﬁoo.oo

1,107,000.00

T 1

1,476,000.00

/

/

72

KR4147T30002-2023-03 LGS}SH7|EM &

/

/

/

/

.00 341,000.00 M0.00

1,023,000.00

T 1

1,364,000.00




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




SAY  2023-02-10
712 2023-02-09

o

U7|AHe| &

=ES

=

KR4156T30003-2023-03 NAVERZHE M E

0.23

0.17

0.11

— 0.06

— 0.00 T f T 1
ol 0.00 114,750.00 229,500.00 344,250.00 459,000.00

H -0.06

-0.11

-0.17

-0.23 -
712

KR41CFT30004-2023-03 7|7} 7| HM E

0.07

0.05

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 35,250.00 70,500.00 105,750.00 141,000.00
M -0.02

-0.04

-0.05

-0.07 -



3. AlLI2| 2

EELIEE TETE RSP L)

ol
2023-03 NAVERVHE M &

KR4156T30003

7| =R AbO| EH 5
7+A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 4
-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% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR41CFT30004 2023-03 7t7t E M= 5

7| ZRHAto| HE Y
7+ -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
4. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)



2 2023-02-10
2 2023-02-09

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

19.62 39.24 58.85 78.47 98.09 117.71 137.32 156.94

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.18 42.35 63.53 84.70 105.88 127.05 148.23 169.40

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 19.62 39.24

58.85 78.47 98.09

T

117.71

T 1

137.32 156.94

/

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

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 0.72 1.45

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 315.00 630.00 945.00 1,260.0 1,575.00 1,890.00 2,205.00 2,520.00

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 1.20 1.80 2.40 3.00 3.60 4.20 4.80

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

.00 208.44 416.88 625.31 833.75 1,042.19 1,250.63 1,459.06 1,667.50

0.00

0.00

0.00

0.00



XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
3|
?—r’ 0.00 T T T J T T T 1
Or 0.00 0.62 1.23 1.85 2.46 3.08 3.69 4.31 4.92
<“ 0.00
0.00
0.00
0.00 -
74
3. AlLI2|E £l X H F (X|CH=4 0|3 H) (THI B TR
CLH3 WTI CRUDE FUTURE Mar23 32
COK3 BRENT CRUDE FUTR May23 34
ECH3 E-mini Crude Oil Mar23 4
EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 13
KR4175T200 2023-02 HE{ME 27
NGH23 NATURAL GAS FUTR Mar23 26
QSH3 Low Su Gasoil G Mar23 17
XBH3 GASOLINE RBOB FUT Mar23 1
4. TPHAEO| XM AU (VaR : 99%AE|+F,10Y7|F) [(GEE R )



