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/
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0.00

0.00

0.00

0.00

/

0.00

.00 383.38

T T

766.75

1,150.13 1,533.50 1,916.88

T

2,300.25

T 1

2,683.63 3,067.00

0.00

0.00

0.00

0.00



SMK3-SOYBEAN MEAL FUTR May23

0.00 /

0.00 /

0.00 /
—~ 0.00
Z /
=|
L o000 ; ; ; ; ; ; ‘
ol 0.00 120.05 240.10 36M.20 600.25 720.30 840.35 960.40
(‘IJ 0.00 /

0.00 /

0.00

0.00

712
WK3-WHEAT FUTURE(CBT) May23

0.00 /

0.00 /

0.00 /
—~ 0.00
E-J /
=|
L o000 ; ; ; ; ; ; ‘
ol 0.00 198.94 397.88 59M.75 994.69 1,193.63 1,392.56 1,591.50
(‘IJ 0.00 /

0.00 /

0.00

0.00

714
3.AUE|E £ XHF (X &Y TH)
*SEHEE PR HELAS0| 012 20| AN SAISHX| EE

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



2023-02-14
2023-02-13

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

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 80.65 161.30 241.95 322.60 403.25 483.90 564.55 645.20
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101T30009 2023-03 ZAIL200K| =M 193
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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KR4201T33225 2023-03 3225 100
J|ZERHA HEN
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 61 56 51 46 40 34
-5.33% 55 49 43 37 31 25 19
-2.67% 40 34 27 21 14 7 1
0% 20 14 7 0 -7 -14 -20
2.67% -4 -11 -17 -24 -31 -38 -44
5.33% -33 -39 -45 -52 -58 -65 -71
8.00% -65 -71 -76 -82 -88 -94 -100
KR4201T33258 2023-03 £325 2,747
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,729 1,609 1,479 1,341 1,198 1,049 896
-5.33% 1,463 1,311 1,154 992 826 658 488
-2.67% 1,082 905 726 546 364 182 -1

0% 571 381 190 0 -190 -381 -571
2.67% -72 -263 -454 -646 -837 -1,029 -1,222
5.33% -841 -1,020 -1,202 -1,387 -1,573 -1,760 -1,948
8.00% -1,722 -1,880 -2,045 -2,215 -2,389 -2,567 -2,747

KR4301733223 2023-03 X322.5 38
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -27 -29 -31 -33 -35 -38
-5.33% -12 -15 -17 -19 -22 -24 -27
-2.67% -1 -4 -6 -9 -12 -14 -17

0% 8 5 3 0 -3 -5 -8
2.67% 16 13 10 8 5 2 -1
5.33% 21 19 16 14 11 8 6
8.00% 25 23 21 19 16 14 11
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -387 -412 -439 -468 -497 -528 -560
-5.33% -194 -225 -258 -292 -326 -361 -396
-2.67% -24 -61 -98 -135 -173 -211 -249

0% 118 79 39 0 -39 -79 -118
2.67% 234 194 154 115 75 35 -5
5.33% 323 286 248 210 171 132 93
8.00% 389 356 322 287 251 214 177

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




SAY  2023-02-14
7= 2023-02-13

A {715 |ME 0
tllgt FtEH =M 0 ul
A &3t Mz 0 0 ol
A FtEH  |(ME 991 0 991
A S e = 0 56 -56/| ZFL{
A =Kl ME 136 2,114 -1,977 | % Q|
2. M7|A ™| &l X
OESXG3-C4100-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&
?’ir— 0.00 T T T ¢ T T T )
6F 0.00 27.80 55.60 83.40 111.20 139.00 166.80 194.60 222.40
<‘IJ 0.00
0.00
0.00
0.00
74
OESXG3-C4125-EURO STOXX 50
0.00
0.00
0.00
— 0.00
3]
=]
;r' 0.00 T T T T T T T 1
ol' 0.00 22.63 45.25 67.88 90.50 113.13 135.75 158.38 181.00
4‘“ 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 3.55

7.10

10.65 14.20 17.75

21.30

T 1

24.85 28.40

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 4.60

9.20

13.80 18.40 23.00

T

27.60

T 1

32.20 36.80

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 1,050.75

T T

2,101.50

3,152.25 4,203.00 5,253.75

T

6,304.50

T 1

7,355.25 8,406.00

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)

EE )
71

11

55

44

1

3

0.11

1

79
SRR




SAY  2023-02-14
7= 2023-02-13

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

MR {ItEd  |ME 0 0 08t
AT 27t5dH  |SM 0 0 0| &Ly
A RtEH (M= 403 0 403| &Ly
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
2
E\r' 0.00 T T T 1 T T T 1
6I' 0.00 80.65 161.30 241.95 322.60 403.25 483.90 564.55 645.20
4“ 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
8]
;i 0.00 T T T ]
?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 7‘_:-325
0.00 -
0.00
0.00
— 0.00
=
?—r' 0.00 T T T T T T 1
2': 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 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
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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% -21 -21 -21 -21 -21 -21 -21
-2.67% -1 -1 -11 -1 -11 -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
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 52 49 45 40 35 30 25
-5.33% 46 41 36 30 24 18 11
-2.67% 37 31 24 17 10 3 -5

0% 23 16 8 0 -8 -16 -24
2.67% 4 -4 -13 -21 -30 -39 -47
5.33% -20 -29 -38 -47 -56 -65 -74
8.00% -50 -59 -68 77 -86 -95 -104
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-2.67% 31 26 20 14 8 2 -5

0% 20 13 7 0 -7 -14 21
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8.00% -7 -6 -6 -5 -4 -4 -3

4, TP MEO| X|C &M 4ZH(VaR : 99%AEIFF,10Y7|F) (EtSl-2THR)



2023-02-14

SAE
7=

2023-02-13

ol
=

o~
LN
(o))
o
o | O
O | P~
LN
(o))
e
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
ok | ok
|
|k

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplAr=Eo



2023-02-14

oll

Al
7=

Ho

2023-02-13

oll

o | <
o
~
LN

o | O

o<
on
~
LN

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

Ki

ol

| &

ol
RO

.l

2. TEI|A|

Z| Aol A= MU (VaR : 99%

4. mplAr=Eo



2023-02-14

SAE
7=

2023-02-13

ol
=

of| o
KO0 KO0
o|lo|m|«
— | O
N~
o | o
o|lo|o|«
o
N~
o
o|lo|[m|o
~
oy
[y [yl
Klo Klo
of | LH |of | LH
R
[y [y
o |Ko|
DN ECRENEC
OF | o | OF | wo
bbby
A IR IR

2. BN £YTE

ol

IEOOBD8RGM75

653
542
305

77

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

872



SAY  2023-02-14
7= 2023-02-13
20EKRX300 0 H A B (FA-TH4 )
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 80.65 161.30 241.95 322.60 403.25 483.90 564.55 645.20
0.00
0.00
0.00
0.00
717
3. AlLIE| 8 20| R XS (A Lh2 A0 A2 o) a0t 2))
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -73 -73 -73 -73 -73 -73 -73
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2108841227KW-IHS Markit Global Carbon Index(TR)
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2108841227NH-IHS Markit Global Carbon Index(TR)
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3. AlL2| % £o| X E(X| Ao AFAd) (= 2ER)
210884122711HS Markit Global Carbon Index(TR) 1,696
2108841227!1HS Markit Global Carbon Index(TR) 200
210884122711HS Markit Global Carbon Index(TR) 100
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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
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-5.33% -3 -3 -3 -3 -3 -3
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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
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0% 0 0 0 0 0 0 0
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5.33% 129 129 129 129 129 129 129
8.00% 193 193 193 193 193 193 193
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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
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-5.33% -1 -1 -1 -1 -1 -1 -1
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5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
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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
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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
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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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QSK3-Low Su Gasoil G May23
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3. AlLt2| R £ A XHF (X &4 ol 43 H) (Tt 2HR)
CLK3 WTI CRUDE FUTURE May23 33
COK3 BRENT CRUDE FUTR May23 34
ECK3 E-mini Crude Oil May23 4
EOK3 E-MINI NATURAL GAS May23 1
HOK3 NY Harb ULSD Fut May23 12
KR4175T2002023-02 EH2{M& 28
NGK23 NATURAL GAS FUTR May23 28
QSK3 Low Su Gasoil G May23 17
XBK3 GASOLINE RBOB FUT May23 12
4. TP Y EC| Z|C M0 H4SH(VaR : 99% M E|FF,10L7| &) (EHe Y 2HE)
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