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7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26 26 25 25 24 23 21
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-2.67% 20 18 16 13 11 8 5
0% 9 6 3 0 -3 -6 -10
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-8.00% 622 614 602 585 563 536 504
-5.33% 593 569 539 502 460 412 361
-2.67% 495 444 386 324 257 188 116

0% 250 169 85 0 -86 -174 -262
2.67% -220 -315 -411 -506 -601 -696 -791
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5.33% 18 17 16 15 14 13 11
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-5.33% -366 -371 -378 -385 -394 -404 -414
-2.67% -142 -153 -165 -178 -191 -206 -221

0% 52 35 18 0 -18 -36 -54
2.67% 199 179 160 140 120 100 81
5.33% 294 276 258 240 221 203 184
8.00% 345 332 319 305 290 274 258
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-2.67% -11 -11 -11 -11 -11 -11 -11
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 64

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
8 8 8 8 8 7 7
8 8 8 7 6 6 5
8 7 6 5 4 2 0
5 4 2 0 -2 -5 -8
-1 -3 -7 -10 -13 -17 -20
-14 -18 -22 -26 -31 -35 -39
-38 -42 -47 -51 -55 -60 -64
KR4201733423 2023-03 =342.5 51
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
6 6 6 6 5 5 5
6 6 5 5 5 4 3
5 5 4 4 3 1 0
4 3 2 0 -2 -4 -6
0 -2 -5 -7 -10 -13 -16
-10 -13 -17 -20 -24 -27 -31
-28 -32 -36 -40 -44 -47 -51
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 11 11 11 11 11
6 6 7 7 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




2023-03-06
2023-03-03

SAY
7=

Ql
=

(@ eN
N~
[o0]
©
o | O
(@ e\N
N~
[o0]
o)
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
ok | ok
|
|k

2. B7|AIHe] 2ol RE

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

4. THY Y4 F2

=N



2023-03-06
2023-03-03

oll

Al
7=

Ho

oll

o<
N~
LN
7o)
o | O
o | <
N~
LN
o)
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
ok | ok
|
|k

Ki

ol

| &

ol
P

.l

2. TET|A|

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

4. THY Y4 F2



2023-03-06
2023-03-03

SAY
7=

Ql
=

H20

of| o
KO0 KO
OO | O~
N~ | wn
<t | N
o | o
olo|o|~
LN
LN
oy
OO | O | O
N~
.
(@)
Tl Tl
Klo Klo
of | LH | of | LH
F D<=
3| 3|
Ko Ko
DN ECEINEC
OF | o | OF | wo
EIET T
A IR IR

2. WINHY £YTE

ol

IEOOBD8RGM75

552

311

702

FXW213CCSIKRW/USD 28-03-23E

FXW213D1S(KRW/USD 28-04-23E

FXW213D2Q KRW/USD 31-05-23E

onl

887



SAY  2023-03-06
712 2023-03-03
A OFEKRX300Q1 Sl A B (3= A

.I

KR4101T30009-2023-03 A A I|200X| =M &
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -108 -108 -108 -108 -108 -108 -108
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2108841227NH-IHS Markit Global Carbon Index(TR)
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2108841227!1HS Markit Global Carbon Index(TR) 1,754
2108841227!1HS Markit Global Carbon Index(TR) 206
210884122711HS Markit Global Carbon Index(TR) 103
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T 1

166,950.00 222,600.00




0.53

0.35

0.18

0.00

-0.18

-0.35

-0.53

-0.71

0.09

0.07

0.04

0.02

0.00

-0.02

-0.04

-0.07

-0.09

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

KR4147T40001-2023-04 LGS} S| HM &

/

/

/

/

.00 353,000.00 M0.00 1,059,000.00

1

1,412,000.00

/

/

72

KR4150T30006-2023-03 SKSIO| S AVEME

/

/

/

/

.00 43,850.00 /%ﬁ('m.oo

131,550.00

1

175,400.00

/

/

72

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

N

o~

.00 30,550.00 61,1;)%\ 91,650.00

1

122,200.00




3. ALIE| 8 £ FZHSEIHE L E=H)

KRS0004054 SWAP_MICROSOFT CP_0221
KRS0004054 SWAP_FIRST TRUST ECL_0221
KR4101T300 2023-03 ZAI|200X| =M E
KR4111T300 2023-03 AMHXXWEM =
KR4113T300 2023-03 POSCOZHE M=
KR4122T300 2023-03 &4SDIZHEME
KR4124T300 2023-03 LGHEAHE M E
KR4147T400 2023-04 LGt /E M=
KR4150T300 2023-03 SK3}0| < A 7|
KR41F7T300(2023-03 7}7}+21| O] 74

/rl\'l
£
1E
2
o



SAY  2023-03-06
712 2023-03-03

o

U7|AHe| &

=ES

=

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 43,850.00 §7,700.00 131,550.00 175,400.00

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



2023-03-06
2023-03-03

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 79.20 158.40 237.60 316.80 396.00 475.20 554.40 633.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101T30009 2023-03 [AL|200K|$ME 240
7| Z=ApLo| HE M
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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2023-03-06
712 2023-03-03

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 88,100.00 176,200.00 264,300.00 352,400.00

M o0

-0.09

-0.13




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.73

0.55

0.37

0.18

0.00

-0.18

-0.37

-0.55

-0.73

0.71

0.53

0.35

0.18

0.00

-0.18

-0.35

-0.53

-0.71

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

/

/

/

/

.00 39,050.00 Mo.oo

117,150.00

T 1

156,200.00

/

/

72

KR4122T30005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 366,500.00

/ﬁoo.oo

1,099,500.00

T 1

1,466,000.00

/

/

72

KR4147T30002-2023-03 LGS}SH7|EM &

/

/

/

/

.00 352,500.00 M0.00

1,057,500.00

T 1

1,410,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) :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/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 = 12

7| =RHAtO| HES S
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| =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  2023-03-06
712 2023-03-03

SoLetn a2 HEMNEQM EIHA
CH S

o

=ES

=

KR4156T30003-2023-03 NAVERZHE M E

103,250.00 206,500.00

309,750.00

413,000.00

.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 2023-03-06
2 2023-03-03

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

19.58 39.16 58.73 78.31 97.89 117.47 137.04 156.62

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.19 42.38 63.56 84.75 105.94 127.13 148.31 169.50

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

EOK3-E-MINI NATURAL GAS May23

.00 0.73 1.45 Z.M;O 3.63 4.35 5.08 5.80
72
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

324.90 649.80 974.70 1,299.6! 1,624.50 1,949.40 2,274.30 2,599.20




NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.73

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00

/

.00 205.44

T T

410.88

616.31 821.75 1,027.19

T

1,232.63

T 1

1,438.06 1,643.50

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. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

CLK3 WTI CRUDE FUTURE May23 32
COK3 BRENT CRUDE FUTR May23 34
EOK3 E-MINI NATURAL GAS May23 2
HOK3 NY Harb ULSD Fut May23 12
KR4175T3002023-03 M= 26
NGK23 NATURAL GAS FUTR May23 30
QSK3 Low Su Gasoil G May23 17
XBK3 GASOLINE RBOB FUT May23 12
4, TPl EEo| Z =M S5 H(VaR : 99% L E|+FE,10Y7|FE) (EHe 2 2HR)

448



