o 2023-02-13
Q' 2023-02-10

U7IAHe| &

<A

19

=

BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

14.76 29.52 44.28 59.04 73.80 88.56 103.32

118.08

0.00

0.00

0.00

0.00 -

717

CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

838.44

167.69 335.38 503.06 670.75 1,006.13 1,173.81

1,341.50

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 21.38 42.75 64%50 106.88 128.25 149.63 171.00
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

43.41 86.83 130.24 173.65 217.06 260.48 303.89 347.30

/

/

72

KR4175T20004-2023-02 H&{ME

o~

.00

316.13 632.25 948.38 1,264.5 1,580.63 1,896.75 2,212.88 2,529.00




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 219.75

T T

439.50

659.25 879.00 1,098.75

T

1,318.50

T 1

1,538.25 1,758.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 5.36

T T

10.73

16.09 21.45 26.81

T

32.18

T 1

37.54 42.90

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 379.81

T T

759.63

1,139.44 1,519.25 1,899.06

T

2,278.88

T 1

2,658.69 3,038.50

0.00

0.00

0.00

0.00



SMH3-SOYBEAN MEAL FUTR Mar23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 123.88 247.75 37:V495'.50 619.38 743.25 867.13 991.00
(‘IJ 0.00 /

0.00 /

0.00

0.00

74
WH3-WHEAT FUTURE(CBT) Mar23

0.00 /

0.00 /

0.00 /
— 0.00
E-J /
=
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 189.31 378.63 SGM.ZS 946.56 1,135.88 1,325.19 1,514.50
(‘IJ 0.00 /

0.00 /

0.00

0.00

7}
3. AlLE| Y & THE(X[CHE A= H)
*SIFHE = X HEAEO| 02 20| U0 SAISHK] S

[CHEHO &S A (VaR : 99% M E|+F, 10U 7| &)
SHEE X RLUAE 02 Z0] A0 SAISHA| &



2023-02-13
2023-02-10

KR4101T30009-2023-03 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 80.94 161.88 242.81 323.75 404.69 485.63 566.56 647.50
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101T30009 2023-03 ZAIL200K| =M 194
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -194 -194 -194 -194 -194 -194 -194
-5.33% -129 -129 -129 -129 -129 -129 -129
-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% 129 129 129 129 129 129 129
8.00% 194 194 194 194 194 194 194




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



2023-02-13

SAE
7=

2023-02-10

ol
=

3

KO
<0

3

7|Y9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
o | O
N
~
<
o | O
o|lo
IV
~
<
ol | ofl
<[ <]
¢|¢
K | K
|
|k

2. WA He &Y=

onl

372

FCSI15000(| 20220311

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. mplArE o

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

»E g|Ag



2023-02-13
2023-02-10

Al
7=

— 8 —
ofl | m of!
5 od od
S £ )
A oF oF
® o L2
= o
< )
<t
3
=
8
oo =
on
(o}
?
~ —
o | — Q w KH
~ = s
= ~
= ol
3 8 7 2
x < -
2 2 R (i
= N ™ {F
= -
o = < |
3 2 o W =
2 s 2 X
ks : 3 © 2 3
SalEd 5 = . ..
= 2 8 <
S 8 4= >
| e ~ = U S
Ko | Klo S o O of
ray e i ~ 1
NN R, DUn ._.“_.n
OF | oF o = <0
2 B =3
Kq Qa Ki <
T : T !
of of m M
1S 4 4 W ¥
| JF .n.uq 8 m > ol
= s 8 8 8 8°8 8 8 8 o Ho
M [S] S [S] S o [S) o [S] S |_._._.I mo
~ - )
5 (@i z )
ai ™ <



SAY  2023-02-13
712 2023-02-10

o

2. WI|MHe| &

=S

=

HCG3-HSCEI Futures Feb23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,831.00 3,662.00 5,493.00 7,324.00 9,155.00 10,986.00 12,817.00  14,648.00

0.00

0.00

-0.01

-0.01

[0

3. AL 29| F XS @IH2 M4 ZY) (ErlyBt

HCG3 HSCEI Futures Feb23 1

N
o

i

4. THPYYFo| Z|EHOESHU(VaR : 9% HEIFFE, 107 FE) (GRS



U7IAHe| &

<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

SAY  2023-02-13
712 2023-02-10

HHEZR(FAEE-0H4Y)
A a3

Of = (2)
Mt e = = | 0 21,825 -21,825| & LY
= A FtEH =M 0 57,183 -57,183 | ZkLY
ol
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




KR4301T33223-2023-03 £322.5

0.00
0.00
0.00
—~ 0.00
ol
i—r‘ 0.00 T T T d T T T 1
?IE 0.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
0.00
0.00
0.00
0.00 -
7
KR4301T33256-2023-03 3325
0.00
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T d T T T 1
%: 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
0.00
0.00
0.00
0.00 -
7
3. AL 29| FXHE @IH2 M43 Y) ST
KR4201T733225 2023-03 33225 103
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 71 66 60 54 49 42 36
-5.33% 59 53 46 40 33 27 20
-2.67% 43 36 29 22 15 8 1
0% 22 14 7 0 -7 -14 -22
2.67% -4 -11 -18 -25 -32 -39 -46
5.33% -33 -40 -46 -53 -60 -67 -74
8.00% -67 -72 -78 -84 -90 -97 -103
KR4201T33258 2023-03 &325 2,837

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,887 1,747 1,599 1,444 1,283 1,119 950
-5.33% 1,580 1,410 1,235 1,057 877 694 509
-2.67% 1,156 964 771 577 382 187 -9

0% 607 404 202 0 -202 -404 -606
2.67% -69 -269 -470 -672 -874 -1,076 -1,279
5.33% -864 -1,051 -1,241 -1,434 -1,629 -1,826 -2,024
8.00% -1,763 -1,928 -2,100 -2,278 -2,461 -2,648 -2,837

KR4301733223 2023-03 X322.5 37
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -25 -28 -30 -32 -35 -37
-5.33% -11 -13 -16 -19 -21 -24 -27
-2.67% 0 -3 -6 -9 -11 -14 -17

0% 9 6 3 0 -3 -6 -9
2.67% 16 13 10 7 4 2 -1
5.33% 21 19 16 13 11 8 5
8.00% 25 23 21 18 16 13 10

KR4301T33256 2023-03 %325 553
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -359 -388 -419 -451 -484 -518 -553
-5.33% -173 -208 -244 -281 -318 -356 -394
-2.67% -10 -50 -90 -130 -171 -211 -252

0% 126 84 42 0 -42 -84 -126
2.67% 236 194 153 111 69 27 -15
5.33% 321 282 243 203 162 122 81
8.00% 385 351 315 278 240 201 162

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)




SAY  2023-02-13
712 2023-02-10

A e 0 0 0
tllgt FtEH =M 0 0 O|ZHLy
At St M 0 0 032l
A F7t5dH  |[ME 1,003 0 1,003
A 7t5d |24 0 72 72| &Ly
A =Kl ME 136 2,103 -1,967 | & Q|
2. M7|A ™| &l X
OESXG3-C4100-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
3
?’ir- 0.00 T T T ¢ T T T )
BF 0.00 38.48 76.95 115.43 153.90 192.38 230.85 269.33 307.80
<‘IJ 0.00
0.00
0.00
0.00
74
OESXG3-C4125-EURO STOXX 50
0.00
0.00
0.00
— 0.00
2
=]
g_r' 0.00 T T T T T T T 1
ol' 0.00 32.75 65.50 98.25 131.00 163.75 196.50 229.25 262.00
<‘IJ 0.00
0.00
0.00




0.00 ‘

712

OESXG3-P4100-EURO STOXX 50

0.00

0.00

0.00

0.00

0.00

.00 1.40

2.80

4M60 7.00

8.40

9.80 11.20

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 1.93 3.85

5.78/70 9.63

T

11.55

T 1

13.48 15.40

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 1,063.50

T T

2,127.00

3,190.50 4,254.00 5,317.50

T

6,381.00

T 1

7,444.50 8,508.00

0.00

/

0.00

/

0.00

/



0.00 -

3. AlLI2| 2

EEREE L HE L R UL
FXW213CBG KRW/EUR 24-02-23E
FXW213CBN EUR/KRW 24-02-23E
FXW213CCNM KRW/EUR 24-03-23E
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

o] x|Cf=MoAZ M (VaR : 99%HEIFT=, 102 7|F)

0.05

0.23

80

n
£
i
2
o

227



SAY  2023-02-13
712 2023-02-10

2| C|THOIK200(F A 8- THITI ZHE E)

M {7tsd  |[M= 0 0 0| &LH
Al 7t5d |34 427 426 S
A = A 405 0 405 | &y
A FtEH =M 163 4,009 -3,846 | &Ly
TEZ|A| el &=
KR4101T30009-2023-03 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
E‘r' 0.00 T T T 1 T T T 1
6I' 0.00 80.94 161.88 242.81 323.75 404.69 485.63 566.56 647.50
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4201T33407-2023-03 £340
0.00
0.00
0.00
— 0.00
ol
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
4'“ 0.00
0.00
0.00
0.00



KR4201T33423-2023-03 =342.5

0.00
0.00
0.00
— 0.00
od
i—r‘ 0.00 T T T T T T 1
?IE 0.00 85.63 171.25 256.88 428.13 513.75 599.38 685.00
0.00
0.00
0.00
0.00
KR4301T33256-2023-03 3325
0.00 -
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T T T T 1
%: 0.00 81.25 162.50 243.75 406.25 487.50 568.75 650.00
0.00
0.00
0.00
0.00
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101T30009 2023-03 ZAIL200K| =M 32
J|ZERHA HEN
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 -1 -11 -1 -1 -11
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 =340 109

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 59 55 50 45 39 33 27
-5.33% 52 46 40 34 27 20 12
-2.67% 41 34 26 19 11 3 -5

0% 25 17 9 0 -9 -17 -26
2.67% 5 -4 -14 -23 -32 -41 -51
5.33% -21 -31 -40 -50 -59 -69 -78
8.00% -53 -62 -71 -81 -90 -100 -109

KR4201T33423 2023-03 23425 93
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 49 45 42 37 32 27 22
-5.33% 43 38 33 28 22 16 10
-2.67% 34 28 22 16 9 2 -5

0% 22 15 7 0 -8 -15 -23
2.67% 5 -3 -1 -19 -27 -35 -43
5.33% -17 -25 -33 -42 -50 -59 -67
8.00% -43 -51 -60 -68 -76 -85 -93

KR4301T33256 2023-03 %325 10
e @ E

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 7 7 8 8 9 10
-5.33% 3 4 4 5 5 6 7
-2.67% 0 1 2 2 3 4 4

0% -2 -1 -1 0 1 1 2
2.67% -4 -3 -3 -2 -1 0 0
5.33% -6 -5 -4 -3 -3 -2 -1
8.00% -7 -6 -5 -5 -4 -3 -3




2023-02-13

SAE
7=

2023-02-10

ol
=

[N}
Al
[o0]
o

o | O

oo
Al
[o0]
e

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplAr=Eo



2023-02-13

SAE
7=

2023-02-10

ol
=

mMm | ™M
™M | A
L Ne)
o)
o | O
™M
oo
[gV]
e
oy
|
Klo | Klo
ol | ol
<k |3k
|
Klo | Ko
NN
OF | oF
|
|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplAr=Eo



2023-02-13

SAE
7=

2023-02-10

ol
=

of| o
KO0 KO0
o|lo|a|w
M| —
™M | n
o | o
o|lo|o|w
in
o
o|lo|a|o
o
o
oy
[y 34|
Klo Klo
of | LH |of | LH
<= <] =
[y [y
ho| _|Ko|
DN ECRENEC
OF | o | OF | wo
bbby
A IR IR

2. BN £YTE

ol

IEOOBD8RGM75

647

536
302

76

FXW213CBQ KRW/USD 28-02-23E

FXW213CCSIKRW/USD 28-03-23E

FXW213D1S(KRW/USD 28-04-23E

FXW213D1T(KRW/USD 28-02-23E

ol

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. opMAE O

864



SAY  2023-02-13
712 2023-02-10
A0FEKRX300QH AR (FA-THSH
1. A=A

.I

KR4101T30009-2023-03 _'?"_ﬁ-l-l-l 200I| =
0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 80.94 161.88 242.81 323.75 404.69 485.63 566.56 647.50
0.00
0.00
0.00
0.00
717
3. AlLIE| 8 20| R XS (A Lh2 A0 A2 o) a0t 2))
KR4101T30009 2023-03 LA I200K| =M= 110
J|ZERHA 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% -73 -73 -73 -73 -73 -73 -73
-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% 73 73 73 73 73 73 73
8.00% 110 110 110 110 110 110 110




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



o 2023-02-13
Q' 2023-02-10

U7IAHe| &

<A

19

=

2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

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

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

0.00

0.00

0.00

0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00
— 0.00
ol
irf 0-00 T T T J T T T 1
ol 0.00 0.25 0.51 0.76 1.01 1.26 1.52 1.77 2.02
A 0.00

0.00

0.00

0.00 -

7%

3. AlL2|2 £ P RHE @A ML) (EHS1: Tt )
210884122711HS Markit Global Carbon Index(TR) 1,666
2108841227!1HS Markit Global Carbon Index(TR) 196
21088412271 1HS Markit Global Carbon Index(TR) 98

4. TPAME9| F|Cf&Mo 22U (VaR : 99%MEIFF, 102 7|F) (G R



SAY  2023-02-13
2023-02-10

Mt e 0 0 0
M =K ME 0 0 0&e
A {7tsd  |M= 13,817 0 13,817
A &2t ME 694 5,587 -4,892 | Z Q|
2. M7|A| ™| &l
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
—~ 0.00
3
?’ir_ 0.00
EF 0.00 22.74 45.48 68.22 90.96 113.70 136.44 159.18 181.92
<‘IJ 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 109
FXW213D1L(KRW/EUR 24-02-23E 198
FXW213D1X KRW/EUR 24-02-23E 65
FXW213D22(KRW/EUR 24-02-23E 76
FXW213D27(EUR/KRW 24-02-23E 56
MOZ23 ECX EMISSION Dec23 1,105
4. TIPS EC| &MU (VaR : 99%LEITFE,10€7|F) (e RS



2023-02-13

BN
7|z

2023-02-10

ol
=

Tol
<

of |\ of
KO | KO
[@XNe)]

™

(o))
o | O
o|lo

™

(o))
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
RO

.l

2. TH7[A|

ol

DO | O O
—~ ~ 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



SAY  2023-02-13
712 2023-02-10

SOLXIO| Lt/ g Lt HHE[H AT X|

7{eich &
et A= — 0 JEsge]
A NES A2l 8,619 0 8,619 &2

o

2. WI|A[He £+

i
g

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)
(

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

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F)

FI:I
£
1=
2
rio



<A

SAY  2023-02-13
712 2023-02-10

Of| 7 E| 2t U Bt AL 3 = ShX|AF
A a3

A 7/t5d  |d= 0 170 -170 S U
A SFHEH |2 0 0 0%
= wEd  |dE 652 1,203 -552 | LY
A FHEH  |2¥ 0 0 0|&2
WIIANEHe| &=
KR4101730009-2023-03 Z A 1| 200X| =M E
0.00 -+
0.00
0.00
0.00
0.000.30 80.‘94 16i.88 242‘.81 323“75 404‘.69 485‘.63 56(;.56 647‘.50
0.00
0.00
0.00
0.00 7|‘7_I:|
KR4113T30004-2023-03 POSCOZH E M =
0.30
0.23
0.15
0.08
O-OOO.DO 150,2‘50.00 300,5‘00.00 450,7‘50.00 601,0‘00.00
-0.08
-0.15
-0.23
-0.30 -



0.08

0.06

0.03

0.00

-0.03

-0.06

-0.08

-0.11

0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

KR4124T30001-2023-03 LG X7 EHM E

/

/

/

/

.00 55,300.00 /(0,6'00.00 165,900.00 221,200.00

/

/

72

KR41CFT30004-2023-03 717} 2L7/|EME

o~

o~

.00 33,800.00 67,6;)%\ 101,400.00 135,200.00

o~

72

KR41F7T30000-2023-03 7|7} 2H 0| 7fH M =

N

o~

.00 30,400.00 60,8;)%\ 91,200.00 121,600.00




3.AUE|IRE £YF=HS (H L YSY)

KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602
KR4101T300 2023-03 ZAI|200X| =M E
KR4113T300 2023-03 POSCOZHE M=
KR4124T300 2023-03 LGHEAHE M E
KR41CFT300 2023-03 7t7t27fE M=
EH
=

KR41F7T300(2023-03 7}7} I 0| 7} & M

=
=

o| x|CHE Mo M4ZH(VaR : 99%HE|F+FE, 10| FE)

?n
£
i
=
o

274



SAY  2023-02-13
712 2023-02-10

o

U7IAHe| &

=S

=

KR4111T30008-2023-03 A XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,350.00 62,700.00 94,050.00 125,400.00

A -0.02

-0.03

-0.05

-0.06 -
712

KR4150T30006-2023-03 SKS}O| S AT|EME

0.09

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 46,700.00 93,400.00 140,100.00 186,800.00
<M -0.02

-0.05

-0.07

-0.09 -



3.AUE|IRE £YF=HS (H L YSY)

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% -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0
2.67% 1 1 1 1 1 1
5.33% 3 3 3 3 3 3
8.00% 4 4 4 4 4 4

o



SAY  2023-02-13
712 2023-02-10

2| ool A (FA-THEH)(F)
1. A=A

KR4101T30009-2023-03 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 80.94 161.88 242.81 323.75 404.69 485.63 566.56 647.50
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101T30009 2023-03 ZAIL200K| =M 194
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -194 -194 -194 -194 -194 -194 -194
-5.33% -129 -129 -129 -129 -129 -129 -129
-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% 129 129 129 129 129 129 129
8.00% 194 194 194 194 194 194 194




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



SAY  2023-02-13
712 2023-02-10

SOLSH A 2 HM 7| Kt 2 X K|
Hok2oH

o

U7IAHe| &

=ES

=

KR4111T30008-2023-03 A XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,350.00 62,700.00 94,050.00 125,400.00

H o0

-0.03

-0.05

-0.06 -
712

KR4116T30007-2023-03 BCH X7 HM E

0.17

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 87,050.00 174,100.00 261,150.00 348,200.00
<M -0.04

-0.09

-0.13




0.07

0.05

0.04

0.02

0.00

-0.02

-0.04

-0.05

-0.07

0.73

0.55

0.37

0.18

0.00

-0.18

-0.37

-0.55

-0.73

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 E

/

/

/

/

.00 36,300.00 ﬁo.oo

108,900.00

T 1

145,200.00

/

/

72

KR4122730005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 366,000.00

/ﬁoo.oo

1,098,000.00

T 1

1,464,000.00

/

/

72

KR4147730002-2023-03 LGS} S 7| H M &

/

/

/

/

.00 337,500.00 M0.00

1,012,500.00

T 1

1,350,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) :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/HEM = 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|Ot/HE 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
KR4122T30005 2023-03 &’ dSDIZHEM = 12

7| = XAt HE Y
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| = XAt HE Y




74

-25.00%

-16.67%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%




SAY  2023-02-13
712 2023-02-10

o

U7IAHe| &

=S

=

KR4156T30003-2023-03 NAVERZHE M E

0.23

0.17

0.12

— 0.06

— 0.00 T f T 1
ol 0.00 115,000.00 230,000.00 345,000.00 460,000.00

A -0.06

-0.12

-0.17

-0.23 -
712

KR41CFT30004-2023-03 7|7} 7| HME

0.07

0.05

0.03

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 33,800.00 67,600.00 101,400.00 135,200.00
<M -0.02

-0.03

-0.05

-0.07 -



3. AlLt2| 2

# 2o PEHS @S AN YT

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 7t7tNE 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)



SAY  2023-02-13

712 2023-02-10
oL K| QA SR A B (K AT H)
Ak

o

U7IAHe| &

=S

=

<A

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

19.52 39.03 58.55 78.06 97.58

117.09 136.61 156.12

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.02 42.03 63.05 84.06 105.08

126.09 147.11 168.12

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 19.52 39.03

58.55 78.06 97.58

T

117.09

T 1

136.61 156.12

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.61 1.22

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 0.71 141

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 316.13 632.25 948.38 1,264.5 1,580.63 1,896.75 2,212.88 2,529.00

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 0.61 1.22 1.82 243 3.04 3.65 4.25 4.86

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

.00 204.13 408.25 612.38 816.50 1,020.63 1,224.75 1,428.88 1,633.00

0.00

0.00

0.00

0.00



XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
&l
ir’ 0-00 T T T J T T T 1
ol 0.00 0.61 1.23 1.84 2.45 3.06 3.68 4.29 4.90
A 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )
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 12
KR4175T200 2023-02 &M= 27
NGH23 NATURAL GAS FUTR Mar23 26
QSH3 Low Su Gasoil G Mar23 17
XBH3 GASOLINE RBOB FUT Mar23 11
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THl:2 T3



