2 2023-03-03
2 2023-03-02

U7|AHe| &

A

1

=

BOK3-SOYBEAN OIL FUTR May23

0.00

0.00

0.00

0.00

0.00

15.21 30.42 45.62 60.83 76.04 91.25 106.45

121.66

0.00

0.00

0.00

0.00 -

717

CK3-CORN FUTURE May23

0.00

0.00

0.00

0.00

0.00

794.69 953.63

158.94 317.88 476.81 635.75 1,112.56

1,271.50

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

CTK3-COTTON NO.2 FUTR May23

/

00 21.42 42.83 64%66 107.08 128.49 149.91 171.32
72
KCK3-COFFEE 'C' FUTURE May23
.00

45.89 91.78 137.66 183.55 229.44 275.33 321.21 367.10

/

/

72

KR4175T30003-2023-03 H&{ME

o~

.00

328.45 656.90 985.35 1,313.8 1,642.25 1,970.70 2,299.15 2,627.60




KWK3-KC HRW WHEAT FUT May23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 204.06

T T

408.13

612.19 816.25 1,020.31

T

1,224.38

T 1

1,428.44 1,632.50

/

0.00

/

0.00

0.00

0.00

72

SBK3-Sugar #11 (WORLD) May23

0.00

0.00

0.00

0.00

/

.00 5.14

10.29

15.43 20.57 25.71

T

30.86

T 1

36.00 41.14

0.00

/

0.00

/

0.00

0.00

72

SK3-SOYBEAN FUTURE May23

0.00

0.00

0.00

0.00

/

0.00

.00 373.56

T T

747.13

1,120.69 1,494.25 1,867.81

T

2,241.38

T 1

2,614.94 2,988.50

0.00

0.00

0.00

0.00



SMK3-SOYBEAN MEAL FUTR May23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 117.58 235.15 35M.30 587.88 705.45 823.03 940.60
'('IJ 0.00 /

0.00 /

0.00

0.00

74
WK3-WHEAT FUTURE(CBT) May23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 177.50 355.00 532.50%)'.00 887.50 1,065.00 1,242.50 1,420.00
(‘IJ 0.00 /

0.00 /

0.00

0.00

7}
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS

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



2023-03-03
2023-03-02

2. MI|A - &=
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 78.83 157.65 236.48 315.30 394.13 472.95 551.78 630.60
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 40+ 2l
KR4101T30009 2023-03 ZAL200K| =M= 196
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-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% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2023-03-03
2023-03-02

A
7|

Ql
=

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

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

2. WI|MHEe o7z

onl

369

FCSI15000(| 20220311

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

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

4. THY Y4 F2

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

I
=

»E g|Ag



2023-03-03
2023-03-02

Al
7=

oS ol
5 od od
S 3 E
N = =
< o+ o+
0 ol o
Q| wn
o] o
n S
o0
0
~
S
G,
(e}
8
o ~—
olwn Y W, KH
© 5 ~
[¥p)
2 X
o o
x 2 Rr =
3 ] ~ KH
2 X o <
[7,] al ﬂ
o = 5 =
3 8 o 3 =d
2 3 o X
oo | o o = 0 3 a
Tl |zl z B x« ..
2 ke %
| 8 &2 2
Klo | Klo g = 0 ar
g ~ 4z o
ok | oF o 2 <0
S & =)
K1 3 Ki <
ix : Ix 4
or of m M
e 4 I ¥
| JF or 8 m = ol
i s s s 8 s°3 s 8§ 3 & o
M [S] S o S o [S) o [S] S |_._._.I mu
N - J
=) (B =3 E]
o o0 <



SAlY  2023-03-03
712 2023-03-02

o

2. WI|MHEe &

=ES

=

HCH3-HSCEI Futures Mar23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,732.00 3,464.00 5,196.00 6,928.00 8,660.00 10,392.00 12,124.00  13,856.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCH3 HSCEI Futures Mar23 8

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



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

SAIY  2023-03-03
712 2023-03-02

HHEER (FAEE-THY)
A a3

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




KR4301T33223-2023-03 %£322.5

0.00
0.00
0.00
— 0.00
&l
?—r‘ 0.00 T T T Y T T T 1
ol 0.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
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 1 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)
KR4201T33225 2023-03 23225 87
7| =R HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 28 27 26 24 23
-5.33% 27 26 24 22 20 18 16
-2.67% 22 19 17 14 11 8 5
0% 10 7 3 0 -3 -7 -1
2.67% -9 -13 -17 -20 -24 -27 -31
5.33% -37 -40 -43 -47 -50 -53 -57
8.00% -71 -74 -76 -79 -81 -84 -87
KR4201T33258 2023-03 £325 2,307

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 699 687 669 645 616 581 542
-5.33% 659 627 588 543 492 436 375
-2.67% 541 480 413 342 267 188 107

0% 275 185 93 0 -95 -190 -287
2.67% -203 -306 -409 -512 -615 -719 -822
5.33% -915 -1,009 -1,105 -1,202 -1,300 -1,399 -1,499
8.00% -1,829 -1,898 -1,972 -2,051 -2,134 -2,219 -2,307

KR4301733223 2023-03 %3225 42
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -40 -40 -41 -42
-5.33% -23 -23 -24 -25 -26 -26 -27
-2.67% -8 -9 -10 -11 -12 -14 -15

0% 4 3 1 0 -1 -3 -4
2.67% 13 12 10 9 7 6 4
5.33% 19 18 16 15 14 12 11
8.00% 22 21 20 19 18 17 16

KR4301T33256 2023-03 %325 621
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -589 -591 -595 -600 -606 -613 -621
-5.33% -353 -359 -367 -376 -387 -399 -411
-2.67% -132 -145 -159 -174 -189 -205 -222

0% 57 38 19 0 -20 -39 -59
2.67% 202 181 160 138 117 96 74
5.33% 299 280 260 240 220 199 179
8.00% 355 340 325 309 291 274 256

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

N
~
©
©




SAlY  2023-03-03
712 2023-03-02

r=
H

>
d d
o | OlX
H
2 | o

H
o

OO | O | o

937 937

NN fo
of¥ | ol
H

H
r | Mo

r=
B P TR

oo |rx|rx|oo|rx

—_— || T || T | T

ofm|4o|do|ofm|do|do

tot

r[4r[r

o
1,820 -1,820| &2

|.|-|
o

U71AHe

k>
12

=

OESXH3-C4275-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00 T T T ; T T
ol 0.00 8.48 16.95 25.43 33.90 42.38 50.85 59.33 67.80

0.00

0.00

0.00

0.00

72

OESXH3-P4275-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

o 0.00 ‘ ‘ : ;
ol 0.00 23.23 46.45 69.68 92.90 116.13 139.35 162.58 185.80

0.00

0.00

0.00




0.00 -
74

VGH3-EURO STOXX 50 Mar23

0.00
0.00
0.00
— 0.00
=1
?—r’ 0.00 T T T T T T
Or 0.00 1,054.00 2,108.00 3,162.00 4,216.00 5,270.00 6,324.00 7,378.00 8,432.00
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLt2| Y &l X F(X|CHE Ao A3 H) (THI B TR
FXW213CCN KRW/EUR 24-03-23E 56
FXW213D1R KRW/EUR 28-04-23E 45
FXW213D2N KRW/EUR 26-05-23E 45
OESXH3-C4z EURO STOXX 50 1
OESXH3-P42 EURO STOXX 50 3
VGH3 EURO STOXX 50 Mar23 75
4. TP MEC| XM H(VaR : 99%LEITFE10Y7|F) G Rl E))



SAlY  2023-03-03
712 2023-03-02

2| C| ool K200(F A B 8- THIT ZHE E)

MR {ItEd  |ME 0 0 0 S
AT F7t5H =M 0 0 0| &L
A F7t5H ME 394 0 394 | &
=4 2715 |2 163 4,009 -3,846| LY
Tt7[AHel £l x
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T 1 T T T 1
ol 0.00 78.83 157.65 236.48 315.30 394.13 472.95 551.78 630.60
W 600
0.00
0.00
0.00 -
7t
KR4201T33407-2023-03 =340
0.00
0.00
0.00
— 0.00
&l
=
L o000 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
ol 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
M 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
I 500 : ‘ : : : :
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.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
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% -21 -21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
KR4201T33407 2023-03 =340 67

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
10 10 10 10 10 9 8
10 10 9 9 8 7 5
9 9 7 6 4 2 0
7 5 3 0 -3 -6 -9
0 -4 -7 -11 -15 -19 -23
-15 -19 -24 -28 -33 -37 -42
-38 -43 -48 -53 -58 -62 -67
KR4201733423 2023-03 =342.5 54
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
7 7 7 7 7 6 6
7 7 7 6 6 5 4
7 6 5 4 3 1 0
5 4 2 0 -2 -5 -7
0 -2 -5 -8 -11 -15 -18
-10 -14 -18 -22 -26 -30 -33
-29 -33 -37 -41 -46 -50 -54
KR4301T33256 2023-03 %325 11
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
10 10 10 10 10 11 11
6 6 6 6 7 7 7
2 3 3 3 3 4 4
-1 -1 0 0 0 1 1
-3 -3 -3 -2 -2 -2 -1
-5 -5 -4 -4 -4 -3 -3
-6 -6 -6 -5 -5 -5 -4




2023-03-03
2023-03-02

SAY
7=

Ql
=

o<
Al
(o))
©
o | O
o<
[aV]
(o))
o)
|
Klo | Klo
ol | ol
<k |3k
|
Klo | Ko
NN
OF | oF
|
|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2023-03-03
2023-03-02

SAY
7=

Ql
=

o | o
™M | —
L Ne)
1o}
o | O
™M
o | o
5
o)
|
Klo | Klo
ol | ol
<k |3k
|
Klo | Ko
NN
OF | oF
|
|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2023-03-03
2023-03-02

SAY
7=

Ql
=

H20

of| o
KO0 KO
oo~
— | O
O |~
o | o
o|lo|o|n~
©
N~
o
o|lo|w|o
o
oy
[y 34|
Klo Klo
of | LH | of | LH
<F || <F |
[y "
ho| |Ko|
DN ECEINEC
OF | o | OF | wo
EIET T
A IR IR

2. WINHY £YTE

ol

IEOOBD8RGM75

558
314
709

FXW213CCSIKRW/USD 28-03-23E

FXW213D1S(KRW/USD 28-04-23E

FXW213D2Q KRW/USD 31-05-23E

onl

894



SAY  2023-03-03
712 2023-03-02
A OFEKRX300Q1 Sl A B (3= A

.I

KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
ol
==:|=£ 0.00
3'; 0.00 78.83 157.65 236.48 315.30 394.13 472.95 551.78 630.60
0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) Y02l
KR4101T30009 2023-03 DA L200X =M= 108
|_7|<_X|-)\|-O| I:I:IEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -108 -108 -108 -108 -108 -108 -108
-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




ofl | =

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2 2023-03-03
2 2023-03-02

U7|AHe| &

A

19

F=

2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.55 0.82 1.09 1.36 1.64 191

2.18

0.00

0.00

0.00

0.00 -

74

2108841227MR-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.27 0.55 0.82 1.09 1.36 1.64 191

2.18

0.00

0.00

0.00

0.00 -



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 0.27 0.55 0.82 1.09 1.36 1.64 1.91 2.18
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EH2l: e Bk el)
2108841227!1HS Markit Global Carbon Index(TR) 1,810
2108841227!1HS Markit Global Carbon Index(TR) 213
210884122711HS Markit Global Carbon Index(TR) 106
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



SAIY  2023-03-03
2023-03-02

M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 10,041 0 10,041
A =2} Mz 0 3,640 -3,640| 22
2. MI|A - &=
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 24.23 48.46 72.69 96.92 121.15 145.38 169.61 193.84
H 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213D2Q KRW/EUR 31-03-23E
FXW213D2Q KRW/EUR 31-03-23E
MOZ23 ECX EMISSION Dec23

4. TP Y4 EF| ZE= LY S H(VaR : 99% L E|+F, 102 7| F)

FI\'I
£
1E
1S
o



2023-03-03
2023-03-02

SAY
7=

Ql
=

of |\ of
KO | KO
o|lo

™

(o))
o | O
o|lo

™

(o))
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

N~~~
—~ ~ 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



2023-03-03
2023-03-02

SAY
7=

Ql
=

of |o
K0 | KO
(@ Ne)]
©
[e0)
o | O
(@3 o)
©
[e0)
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

11

SWSTAR000( 2Bt STAR 50 Index 230116(NH)

SWSTARO00( 218t STAR 50 Index 230116(H 2| %)

SWSTAR000( 23t STAR 50 Index 230116(0]2f)

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

onl



SAlY  2023-03-03
712 2023-03-02

Of| #{E| 2 ot U HhAt 2 = B K4k

At 77tsd  |d= 0 101 -101| L
AT 7t5dH &g 0 0 0|&te
A e = A 1,160 3,441 -2,282 | &
A S7t5dH &g 0 0 0|2te
TE7|A|He| &=
KR4101T30009-2023-03 2 A 1| 200X| =4 &
0.00 -
0.00
0.00
— 0.00
ol
=r
— 0.00 T T T T T T T 1
ol 0.00 78.83 157.65 236.48 315.30 394.13 472.95 551.78 630.60
<‘IJ 0.00
0.00
0.00
0.00
74
KR4111T30008-2023-03 A A HMXI/EME
0.06
0.05
0.03
— 0.02
ol
% 0.00
3r 0.00 30,400.00 60,800.00 91,200.00 121,600.00
<‘IJ -0.02
-0.03
-0.05
-0.06 -



0.34

0.25

0.17

0.08

0.00

-0.08

-0.17

-0.25

-0.34

0.71

0.53

0.35

0.18

0.00

-0.18

-0.35

-0.53

0.11

0.08

0.06

0.03

0.00

-0.03

-0.06

-0.08

-0.11

KR4113T730004-2023-03 POSCOZHM &

/

/

/

/

.00

168,500.00 /3{,(;00.00

505,500.00

T 1

674,000.00

/

/

72

KR4122T30005-2023-03 2 dspiZ|E M2

/

/

/

/

.00

354,000.00

Moo.oo

1,062,000.00

T 1

1,416,000.00

/

/

72

KR4124T30001-2023-03 LG X}7HHM E

/

/

/

/

.00

55,850.00 /{,7'00.00

T 1

167,550.00 223,400.00




KR4150T30006-2023-03 SKS}O| S ATHHME

0.09

0.07

0.04

—~ 0.02

— 0.00 T

W o0

ol 0.00 44,000.00 88,000.00

-0.04

-0.07

-0.09 -

i

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

0.06 -

0.05

0.03

— 0.02

— 0.00 T

W o0

ol 0.00 30,150.00 60,300.00

-0.03

-0.05

-0.06

3.AILIZ|RE £ ZHF (X &L HZH)
KRS0004054 SWAP_MICROSOFT CP_0221
KRS0004054 SWAP_FIRST TRUST ECL_0221
KR4101T300 2023-03 ZAI|200X|$=ME
KR4111T300 2023-03 A HHXXINEME
KR4113T300 2023-03 POSCOZHEM =
KR4122T300 2023-03 &4SDIZHEM =
KR4124T300 2023-03 LGHAHEME

KR4150T300 2023-03 SKSIO|H AR M E
KR41F7T30012023-03 7}7} 2| O| 7| ME

176,000.00

120,600.00
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o
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=

KR4111T30008-2023-03 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,400.00 60,800.00 91,200.00 121,600.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150T30006-2023-03 SKSIO| S AT|EHME

0.09

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 44,000.00 §8,000.00 132,000.00 176,000.00

M -0.02

-0.04

-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% -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



2023-03-03
2023-03-02

2. BIINHe 2OYTE
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 78.83 157.65 236.48 315.30 394.13 472.95 551.78 630.60
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4101T30009 2023-03 ZAL200K| =M= 240
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -240 -240 -240 -240 -240 -240 -240
-5.33% -160 -160 -160 -160 -160 -160 -160
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
2.67% 80 80 80 80 80 80 80
5.33% 160 160 160 160 160 160 160
8.00% 240 240 240 240 240 240 240
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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 30,400.00 60,800.00 91,200.00 121,600.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T30007-2023-03 B CHX}7HEHME

0.18

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 89,200.00 178,400.00 267,600.00 356,800.00

M o0

-0.09

-0.13




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.71

0.53

0.35

0.18

0.00

-0.18

-0.35

-0.53

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 38,900.00 ﬁo.oo

116,700.00

T 1

155,600.00

/

/

72

KR4122T30005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 354,000.00

Moo.oo

1,062,000.00

T 1

1,416,000.00

/

/

72

KR4147T30002-2023-03 LGS}SH7|EM &

/

/

/

/

.00 338,000.00 M0.00

1,014,000.00

T 1

1,352,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
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 = 11

7| =RHAtO| HES S
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% -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% 11 11 11 11 11 11 11
KR4147730002 2023-03 LGSISfEME 2

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




U7|AHe| &

A

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

SAIY  2023-03-03
712 2023-03-02

SoLetn a2 HEMNEQM EIHA
CH S

o

=ES

=

KR4156T30003-2023-03 NAVERZHE M E

102,500.00 205,000.00

307,500.00

410,000.00

.00
74
KR41CFT30004-2023-03 7|7} 7| HM E
.00 30,450.00 60,900.00 91,350.00 121,800.00




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= 4

7| ZRHAto| HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 4
-5.33% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
4. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)



2 2023-03-03
2 2023-03-02

of| L X| QU= A F 2 A &2 (kA -THY )

U7|AHe| &

A

19

=

CLK3-WTI CRUDE FUTURE May23

0.00

0.00

0.00

0.00

0.00

136.20

19.46 38.92 58.37 77.83 97.29 116.75

155.66

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.08 42.16 63.23 84.31 105.39 126.47 147.54

168.62

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 0.74 1.47 2.%;4 3.68 4.41 5.15 5.88
72
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

328.45 656.90 985.35 1,313.8 1,642.25 1,970.70 2,299.15 2,627.60




NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.74

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00

/

.00 203.56

T T

407.13

610.69 814.25 1,017.81

T

1,221.38

T 1

1,424.94 1,628.50

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 0.67

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

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 M &

NGK23 NATURAL GAS FUTR May23
QSK3 Low Su Gasoil G May23
XBK3 GASOLINE RBOB FUT May23

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)

I’_T_I
£
1E
2
o



