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CK3-CORN FUTURE May23

0.00

0.00

0.00

0.00

0.00

846.88

169.38 338.75 508.13 677.50 1,016.25 1,185.63

1,355.00

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
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/

00 20.38 40.75 61%50 101.88 122.25 142.63 163.00
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KCK3-COFFEE 'C' FUTURE May23
.00

46.44 92.88 113983511 185.75 232.19 278.63 325.06 371.50
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/
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0.00

0.00

0.00

0.00

/

0.00

0.00
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T T
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SBK3-Sugar #11 (WORLD) May23
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KR4101T30009 2023-03 ZAIL200K| =M 193
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -193 -193 -193 -193 -193 -193 -193
-5.33% -129 -129 -129 -129 -129 -129 -129
-2.67% -64 -64 -64 -64 -64 -64 -64
0% 0 0 0 0 0 0 0
2.67% 64 64 64 64 64 64 64
5.33% 129 129 129 129 129 129 129
8.00% 193 193 193 193 193 193 193
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HCG3-HSCEI Futures Feb23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,740.75 3,481.50 5,222.25 6,963.00 8,703.75 10,44450  12,185.25  13,926.00
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0.00

-0.01

-0.01
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HCG3 HSCEI Futures Feb23
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KR4201T33225-2023-03 &322.5
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KR4201T33258-2023-03 &325
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KR4301T33223-2023-03 £322.5
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0.00
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0.00
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KR4201T733225 2023-03 33225 99
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 58 55 51 47 43 39 35
-5.33% 49 45 40 36 31 26 21
-2.67% 36 31 25 20 15 9 4
0% 17 11 6 0 -6 -1 -17
2.67% -8 -13 -19 -24 -30 -35 -41
5.33% -37 -42 -47 -52 -58 -63 -68
8.00% -71 -75 -80 -84 -89 -94 -99
KR4201T33258 2023-03 &325 2,684
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,509 1,425 1,331 1,230 1,121 1,008 889
-5.33% 1,299 1,182 1,059 931 800 665 527
-2.67% 963 819 673 524 375 224 73

0% 477 318 159 0 -159 -319 -478
2.67% -166 -324 -484 -644 -804 -964 -1,124
5.33% -958 -1,103 -1,250 -1,401 -1,553 -1,707 -1,862
8.00% -1,879 -1,999 -2,127 -2,260 -2,398 -2,540 -2,684

KR4301733223 2023-03 X322.5 38
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -28 -30 -31 -33 -34 -36 -38
-5.33% -15 -16 -18 -20 -22 -24 -26
-2.67% -3 -5 -7 -9 -11 -14 -16

0% 7 5 2 0 -2 -5 -7
2.67% 14 12 10 7 5 3 1
5.33% 19 17 15 13 11 9 7
8.00% 23 21 20 18 16 14 12

KR4301T33256 2023-03 %325 562
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -433 -451 -470 -491 -514 -537 -562
-5.33% -228 -252 -278 -304 -332 -360 -388
-2.67% -49 -79 -109 -140 -171 -202 -234

0% 99 66 33 0 -33 -66 -99
2.67% 214 181 148 115 82 49 16
5.33% 299 269 238 207 176 144 111
8.00% 357 332 305 278 249 220 190
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FXW213CBG KRW/EUR 24-02-23E
FXW213CBN EUR/KRW 24-02-23E
FXW213CClV KRW/EUR 24-03-23E
FXW213D1R KRW/EUR 28-04-23E
FXW213D2F(EUR/KRW 24-02-23E
FXW213D2G EUR/KRW 24-02-23E
FXW213D2G KRW/EUR 21-02-23E
VGH3 EURO STOXX 50 Mar23
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0.00
0.00
0.00
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KR4301T33256-2023-03 7‘_:-325
0.00 -
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0.00
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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 97
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 40 38 36 33 30 26 22
-5.33% 36 33 30 26 21 17 12
-2.67% 30 25 20 15 10 4 -2

0% 18 12 6 0 -6 -13 -20
2.67% 1 -6 -13 -20 -27 -34 -41
5.33% 22 -30 -37 -45 -52 -60 -67
8.00% -53 -60 -67 -75 -82 -90 -97

KR4201T33423 2023-03 23425 82
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 31 29 26 24 21 18
-5.33% 29 27 24 21 17 13 9
-2.67% 24 21 17 12 8 3 -2

0% 15 11 5 0 -6 -11 -17
2.67% 2 -4 -10 -16 -22 -29 -35
5.33% -17 -24 -30 -37 -43 -50 -57
8.00% -42 -49 -55 -62 -69 -75 -82

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 8 9 9 10
-5.33% 4 4 5 5 6 6 7
-2.67% 1 1 2 2 3 3 4

0% -2 -1 -1 0 1 1 2
2.67% -4 -3 -3 -2 -1 -1 0
5.33% -5 -5 -4 -4 -3 -2 -2
8.00% -6 -6 -5 -5 -4 -4 -3
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1. A=A
M 5 |rdZHE 0 0 0
A 3t ME 0 0 0/&e
A f7tsd |=d5dH 19,706 0 19,706
A &2t ME 194 19,968 -19,773| %2
2. TN He| &=
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
IEOOBD8RGM75 *SYERL QER| EAS0| 0{2{ 20| 0] ZAISHK| U
FXW213CBQ KRW/USD 28-02-23E 662
FXW213CCS(KRW/USD 28-03-23E 549
FXW213D1S(KRW/USD 28-04-23E 309
FXW213D1T(KRW/USD 28-02-23E 78
FXW213D2F(USD/KRW 28-02-23E 16
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KR4101T30009-2023-03 _'?"_ﬁ-l-l-l 200I| =
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ol
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KR4101T30009 2023-03 LA I200K| =M= 109
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -73 -73 -73 -73 -73 -73 -73
-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% 73 73 73 73 73 73 73
8.00% 109 109 109 109 109 109 109
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2108841227KW-IHS Markit Global Carbon Index(TR)
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0.00

0.00
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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. AlLb2| o 2o RXHE @ S04 3) (EH2l: e Bk el)
2108841227!1HS Markit Global Carbon Index(TR) 1,756
2108841227!1HS Markit Global Carbon Index(TR) 207
210884122711HS Markit Global Carbon Index(TR) 103
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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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KRS0003224 SWAP_FIRST TRUST ECL_0602
KR4101T300 2023-03 ZAI|200X| =M E
KR4111T300 2023-03 AMHXXWEM =
KR4113T300 2023-03 POSCOZHEM &
KR4124T300 2023-03 LGH A/ E M=
KR41F7T30012023-03 77+ H|O| 7 EM =

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

291

10

50
18
18

m
£
1=
2
o




SAY  2023-02-21
712 2023-02-20

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 31,500.00 63,000.00 94,500.00 126,000.00

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 46,400.00 §2,800.00 139,200.00 185,600.00
<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  2023-02-21
712 2023-02-20

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 80.80 161.60 242.40 323.20 404.00 484.80 565.60 646.40
0.00
0.00
0.00
0.00
717
3. AL 20 FEHES AITH2 A0 AZ ) (Ehg]hatel)
KR4101T30009 2023-03 ZAIL200K| =M 206
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -206 -206 -206 -206 -206 -206 -206
-5.33% -137 -137 -137 -137 -137 -137 -137
-2.67% -69 -69 -69 -69 -69 -69 -69
0% 0 0 0 0 0 0 0
2.67% 69 69 69 69 69 69 69
5.33% 137 137 137 137 137 137 137
8.00% 206 206 206 206 206 206 206




on

ol

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

4. THYAES



SAY  2023-02-21
712 2023-02-20

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 31,500.00 63,000.00 94,500.00 126,000.00

H o0

-0.03

-0.05

-0.06 -
712

KR4116T30007-2023-03 BCH X7 HM E

0.18

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 89,500.00 179,000.00 268,500.00 358,000.00
<M -0.04

-0.09

-0.13




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.69

0.52

0.34

0.17

0.00

-0.17

-0.34

-0.52

-0.69

0.67

0.50

0.33

0.17

0.00

-0.17

-0.33

-0.50

-0.67

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

/

/

/

/

.00 38,250.00 ﬁo.oo

114,750.00

T 1

153,000.00

/

/

72

KR4122730005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 344,500.00

Moo.oo

1,033,500.00

T 1

1,378,000.00

/

/

72

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

/

/

/

/

.00 334,500.00 M0.00

1,003,500.00

T 1

1,338,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
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 = 11

7| = XAt HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11 -11 -11 -11 -11 -11 -11
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0

2.67% 4 4 4

5.33% 7 7 7 7 7 7 7
8.00% 11 11 11 11 11 11 11
KR4147730002 2023-03 LGSISfEME 2

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  2023-02-21
712 2023-02-20

o

U7IAHe| &

=S

=

KR4156T30003-2023-03 NAVERZHE M E

0.22

0.16

0.11

— 0.05

— 0.00 T f T 1
ol 0.00 109,750.00 219,500.00 329,250.00 439,000.00

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 32,100.00 64,200.00 96,300.00 128,400.00
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)



Q' 2023-02-21
Q 2023-02-20

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

19.18 38.35 57.53 76.70 95.88 115.05 134.23

153.40

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

20.67 41.34 62.00 82.67 103.34 124.01 144.67

165.34

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

EOK3-E-MINI NATURAL GAS May23

.00 0.63 1.25 1.%0 3.13 3.75 438 5.00
74
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

323.13 646.25 969.38 1,292.5 1,615.63 1,938.75 2,261.88 2,585.00




NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.63

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00

/

.00 195.06

T T

390.13

585.19 780.25 975.31

T

1,170.38

T 1

1,365.44 1,560.50

0.00

/

0.00

/

0.00

0.00

72

XBK3-GASOLINE RBOB FUT May23

0.00

0.00

0.00

0.00

0.00

.00 0.65

0.00

0.00

0.00

0.00



3. AlLt2| 2

# 2o PEHS @S AN YT

CLK3 WTI CRUDE FUTURE May23
COK3 BRENT CRUDE FUTR May23
EOK3 E-MINI NATURAL GAS May23
HOK3 NY Harb ULSD Fut May23

KR4175T300 2023-03 EHMZ
NGK23 NATURAL GAS FUTR May23

QSK3 Low Su Gasoil G May23
XBK3 GASOLINE RBOB FUT May23
o| &M HZA(VaR : 99%LE|FF,10U7|E)

I’_T_I
£
1E
2
o



