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CK3-CORN FUTURE May23
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/

00 21.43 42.85 64%70 107.13 128.55 149.98 171.40
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KCK3-COFFEE 'C' FUTURE May23
.00

45.81 91.63 137.44 183.25 229.06 274.88 320.69 366.50

/

/
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.00

320.75 641.50 962.25 1,283.0 1,603.75 1,924.50 2,245.25 2,566.00
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0.00
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SBK3-Sugar #11 (WORLD) May23

0.00
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0.00
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/
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T T
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15.00 20.00 25.00
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30.00

T 1
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0.00
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0.00

0.00

72

SK3-SOYBEAN FUTURE May23

0.00
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T 1
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0.00

0.00
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KR4101T30009 2023-03 ZAIL200K| =M 191
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
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HCG3-HSCEI Futures Feb23
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KR4201T33225-2023-03 &322.5
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KR4201T33225 2023-03 3225 95
J|ZERHA HEN
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 57 53 49 45 40 35 30
-5.33% 49 44 39 33 28 22 17
-2.67% 36 30 24 19 12 6 0
0% 19 13 6 0 -6 -13 -19
2.67% -3 -9 -16 -22 -29 -35 -42
5.33% -29 -36 -42 -48 -54 -61 -67
8.00% -60 -66 -71 -77 -83 -89 -95
KR4201T33258 2023-03 £325 2,587
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,491 1,395 1,288 1,172 1,048 919 784
-5.33% 1,285 1,156 1,019 877 730 579 425
-2.67% 972 814 653 489 323 155 -14

0% 532 356 178 0 -178 -357 -536
2.67% -42 -225 -408 -592 =775 -958 -1,141
5.33% -750 -926 -1,104 -1,284 -1,464 -1,645 -1,826
8.00% -1,580 -1,738 -1,902 -2,069 -2,240 -2,412 -2,587

KR4301T33223 2023-03 X322.5 39
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -28 -30 -31 -33 -35 -37 -39
-5.33% -14 -16 -18 -21 -23 -25 -27
-2.67% -2 -5 -7 -10 -12 -14 -17

0% 8 5 3 0 -3 -5 -8
2.67% 16 13 11 8 5 3 0
5.33% 22 20 17 15 12 10 7
8.00% 27 25 22 20 18 15 13
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -428 -448 -470 -494 -520 -547 -574
-5.33% -225 -252 -280 -310 -340 -371 -403
-2.67% -44 =77 -110 -144 -179 -214 -249

0% 110 74 37 0 -37 -74 -111
2.67% 237 199 161 123 85 47 9
5.33% 336 299 262 225 188 151 113
8.00% 410 377 343 308 273 237 201
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VGH3-EURO STOXX 50 Mar23

0.00

0.00

0.00

0.00
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0.00

.00 1,064.25

T T
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0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T 1 T T T 1
ol 0.00 79.35 158.70 238.05 317.40 396.75 476.10 555.45 634.80
<‘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
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KR4101T30009 2023-03 ZAI200K|$=ME 32
7|Z=ApLto| HE
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
KR4201T33407 2023-03 =340 95
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42 40 37 33 29 25 20
-5.33% 38 34 30 26 20 15 9
-2.67% 31 26 21 15 8 2 -5

0% 20 14 7 0 -7 -15 -22
2.67% 5 -3 -1 -19 -27 -35 -43
5.33% -17 -25 -33 -42 -50 -59 -67
8.00% -44 -52 -61 -69 -78 -86 -95

KR4201T33423 2023-03 23425 81
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 32 30 27 24 20 16
-5.33% 31 28 25 21 17 12 7
-2.67% 26 22 17 12 7 1 -4

0% 17 12 6 0 -6 -12 -19
2.67% 5 -2 -9 -15 -22 -29 -36
5.33% -13 -20 27 -35 -42 -49 -57
8.00% -35 -43 -50 -58 -65 -73 -81

KR4301T33256 2023-03 %325 10
e @ E

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

0% -2 -1 -1 0 1 1 2
2.67% -4 -3 -3 -2 -1 -1 0
5.33% -6 -5 -5 -4 -3 -3 -2
8.00% -7 -6 -6 -5 -5 -4 -3
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M =l ME 0 0 0/&e
A f7t5d  |=45H 19,705 0 19,705
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2. TN He| &=
3. ALE| Y &0 A xHE (XM ASH) (G Rl E))
IEOOBD8RGM75 *SYERL QER| EAS0| 0{2{ 20| 0] ZAISHK| U
FXW213CBQ KRW/USD 28-02-23E 655
FXW213CCS(KRW/USD 28-03-23E 544
FXW213D1S(KRW/USD 28-04-23E 306
FXW213D1T(KRW/USD 28-02-23E 77
FXW213D2F(USD/KRW 28-02-23E 15
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-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




on

ol

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

4. THYAES



e 2023-02-16
Q' 2023-02-15

U7IAHe| &

<A

19

=

2108841227KW-IHS Markit Global Carbon Index(TR)
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2108841227MR-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) 199
210884122711HS Markit Global Carbon Index(TR) 100
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FXW213D1L(KRW/EUR 24-02-23E
FXW213D1L(KRW/EUR 24-02-23E
FXW213D1X KRW/EUR 24-02-23E
FXW213D22(KRW/EUR 24-02-23E
FXW213D27(EUR/KRW 24-02-23E
MOZz23 ECX EMISSION Dec23
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SWSTAR000( A8t STAR 50 Index 230116(NH) 9
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ol 0.00 79.35 158.70 238.05 317.40 396.75 476.10 555.45 634.80
<‘IJ 0.00

0.00

0.00

0.00

717

KR4113T30004-2023-03 POSCOZfHM &

0.33

0.24

0.16

—~ 0.08

L o000 ‘ ; ‘ ‘
ol 0.00 162,750.00 325,500.00 488,250.00 651,000.00
<M -0.08

-0.16

-0.24




KR4124T30001-2023-03 LG X7 EHM E

0.11
0.08
0.06
— 0.03
8]
;i 0.00 r ¢ . )
6F 0.00 56,300.00 112,600.00 168,900.00 225,200.00
«J -0.03
-0.06
-0.08
-0.11 -
7t
KR41F7T30000-2023-03 77} 2H|O| 7| H M &
0.06 -+
0.04
0.03
— 0.01
=
Er, 0.00 T 3 T 1
ol' 0.00 28,500.00 57,000.00 85,500.00 114,000.00
4“ -0.01
-0.03
-0.04
-0.06
7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
KRS0003135 SWAP_MICROSOFT CP_0429 1
KRS0003224 SWAP_FIRST TRUST ECL_0602 1
KR4101T300 2023-03 ZAI|200X| M2 178
KR4113T300 2023-03 POSCOHEM & 47
KR4124T300 2023-03 LGH AP EME 18
KR41F7T30012023-03 7t7tH|O|7iE M= 17
4. IPHAEO| XL &M H4FH(VaR : 99%HE|+F,10¥7|F) (o el)



SAY  2023-02-16
712 2023-02-15

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 31,150.00 62,300.00 93,450.00 124,600.00

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 45,850.00 §1,700.00 137,550.00 183,400.00
<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  2023-02-16
712 2023-02-15

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 79.35 158.70 238.05 317.40 396.75 476.10 555.45 634.80
0.00
0.00
0.00
0.00
717
3. AL 20 FEHES AITH2 A0 AZ ) (Ehg]hatel)
KR4101T30009 2023-03 ZAIL200K| =M 204
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -204 -204 -204 -204 -204 -204 -204
-5.33% -136 -136 -136 -136 -136 -136 -136
-2.67% -68 -68 -68 -68 -68 -68 -68
0% 0 0 0 0 0 0 0
2.67% 68 68 68 68 68 68 68
5.33% 136 136 136 136 136 136 136
8.00% 204 204 204 204 204 204 204




on

ol

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

4. THYAES



SAY  2023-02-16
712 2023-02-15

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 31,150.00 62,300.00 93,450.00 124,600.00

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 86,350.00 172,700.00 259,050.00 345,400.00
<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

0.72

0.54

0.36

0.18

0.00

-0.18

-0.36

-0.54

-0.72

0.67

0.50

0.34

0.17

0.00

-0.17

-0.34

-0.50

-0.67

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

/

/

/

/

.00 36,200.00 ﬁo.oo

108,600.00

T 1

144,800.00

/

/

72

KR4122730005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 361,000.00

Moo.oo

1,083,000.00

T 1

1,444,000.00

/

/

72

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

/

/

/

/

.00 336,000.00 M0.00

1,008,000.00

T 1

1,344,000.00




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  2023-02-16
712 2023-02-15

o

U7IAHe| &

=S

=

KR4156T30003-2023-03 NAVERZHE M E

0.22

0.16

0.11

— 0.05

— 0.00 T f T 1
ol 0.00 108,000.00 216,000.00 324,000.00 432,000.00

A -0.05

-0.16

-0.22 -
712

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

0.06

0.05

0.03

—~ 0.02

L o000 ‘ ‘ ‘
ol 0.00 31,750.00 63,500.00 95,250.00 127,000.00
W o0

-0.03

-0.05

-0.06 -



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)



e 2023-02-16
Q' 2023-02-15

of| L X| QU= A 52 A & (kA -THY )

U7IAHe| &

<A

19

=

CLK3-WTI CRUDE FUTURE May23

0.00

0.00

0.00

0.00

0.00

19.85 39.70 59.55 79.40 99.25 119.10 138.95

158.80

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.33 42.65 63.98 85.30 106.63 127.95 149.28

170.60

0.00

0.00

0.00

0.00 -



ECK3-E-mini Crude Oil May23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 19.85 39.70

59.55 79.40 99.25

T

119.10

T 1

138.95 158.80

/

0.00

/

0.00

0.00

0.00

72

EOK3-E-MINI NATURAL GAS May23

0.00

0.00

0.00

0.00

.00 0.70 141

0.00

0.00

0.00

0.00

72

HOK3-NY Harb ULSD Fut May23

0.00

0.00

0.00

0.00

0.00

.00 0.72 1.43

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 320.75 641.50 962.25 1,283.0 1,603.75 1,924.50 2,245.25 2,566.00

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

.00 0.70 141 211 2.81 3.51 4.22 4.92 5.62

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00

/

0.00

.00 205.63 411.25 616.88 822.50 1,028.13 1,233.75 1,439.38 1,645.00

0.00

0.00

0.00

0.00



XBK3-GASOLINE RBOB FUT May23

0.00
0.00
0.00
— 0.00
3|
ir’ 0-00 T T T J T T T 1
Or 0.00 0.67 1.34 2.01 2.68 3.35 4.02 4.69 5.36
<‘IJ 0.00
0.00
0.00
0.00 -
74
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (G Rl E))
CLK3 WTI CRUDE FUTURE May23 32
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
KR4175T200 2023-02 H{ME 28
NGK23 NATURAL GAS FUTR May23 29
QSK3 Low Su Gasoil G May23 17
XBK3 GASOLINE RBOB FUT May23 12
4. TPHAEO| XM AU (VaR : 99%AE|+F,10Y7|F) [(GEE R )



