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0% 0 0 0 0 0 0 0
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2108841227!1HS Markit Global Carbon Index(TR) 1,795
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e R

M 0 0 0
Al 7158 |ME 0 412 -412 | LY
M f7t5d (&g 0 0 0|&e
A 2 0 2
A i B 0 3,910 -3,910| &Ly
A S7t5dH &g 0 0 0|&e
2. M7|A ™| &l X
KR4101T60006-2023-06 R A I|200X| $=ME
0.00 -
0.00
0.00
— 0.00
ol
=]
g_r' 0.00 T T T T T T T 1
ol' 0.00 82.49 164.98 247.46 329.95 412.44 494.93 577.41 659.90
4“ 0.00
0.00
0.00
0.00
74
KR4106T60005-2023-06 A A EH50M =
0.00 -+
0.00
0.00
— 0.00
=l
=
} 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 316.65 633.30 949.95 1,266.60 1,583.25 1,899.90 2,216.55 2,533.20
4“ 0.00
0.00
0.00




0.00

0.06 -+
0.04
0.03
— 0.01
7|
f,r. 0.00 T 3 T )
Or 0.00 27,600.00 55,200.00 82,800.00 110,400.00
4“ 0.01
-0.03
-0.04
-0.06
74
KRS000421245-SWAP_SPDR S&P BIOTECH_0413
0.00
0.00
0.00
—~ 0.00
&
’3.r- 0.00 T T T 7 T T T )
6r 0.00 291.82 583.63 875.45 1,167.26 1,459.08 1,750.89 2,042.71 2,334.52
4“ 0.00
0.00
0.00
0.00 -
7t
3. AlLt2| @ &0l L xHZ (X|CH& Ao A2 ) (THHHTHRI)
KR4101T600 2023-06 ZAI|200X|$M 2 165
KR4106T600 2023-06 ZA 1508 & 137
KR41F7T50012023-05 7t7}2HO|7HH M= 11
KRS0004054 SWAP_MICROSOFT CP_0221 0.11
KRS0004099 SWAP_MICRON TECH_0308 0.32
KRS0004212. SWAP_SPDR S&P BIOTECH_0413 0.17
4. TIPS EC| &MU H(VaR : 99%LEITFE,10€7|F) (TH-EHokel
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KR41F7T50008-2023-05 77} 2LH|O| 7| B M E







2023-04-25
2023-04-24

2. M7|A|-He| &l x
KR4101T60006-2023-06 T A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
2
EE 0.00
?{: 0.00 82.49 164.98 247.46 329.95 412.44 494.93 577.41 659.90
0.00
0.00
0.00
0.00
74
3. AlLI2|E £l X HF (X C=A 0= H) HHOER)
KR4101T60006 2023-06 DA I200K| M2 105
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -105 -105 -105 -105 -105 -105 -105
-5.33% -70 -70 -70 -70 -70 -70 -70
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 70 70 70 70 70 70 70
8.00% 105 105 105 105 105 105 105




on

ol

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

4. THYAES



SAY  2023-04-25
71=2Y  2023-04-24

OLAX| QI A B A B (K A-THEE)

e R

M 0
AT F7t5H ME 0
M =32t ME 0 0 U
A 566 0 566
+A FtEH (M= 873 0 873
=4 =l M= 0 200 -200 | LK
2. MIIA - &=
CLN3-WTI CRUDE FUTURE JUN23
0.00
0.00
0.00
— 0.00
&l
T 500 : : : ‘ : : : ]
ol 0.00 19.43 38.86 58.28 77.71 97.14 116.57 135.99 155.42
H 0.00
0.00
0.00
0.00 -
77
CON3-BRENT CRUDE FUTR Jul23
0.00
0.00
0.00
— 0.00
&l
?—r’ 0.00 T T T 1 T T T 1
ol 0.00 20.37 40.73 61.10 81.46 101.83 122.19 142.56 162.92
H 0.00
0.00
0.00




0.00

712

ECN3-E-mini Crude Oil JUI23

0.00

0.00

0.00

0.00

/

0.00

.00 19.43

T T

38.86

58.28 77.71 97.14

T

116.57

T 1

135.99 155.42

0.00

/

0.00

/

0.00

0.00

0.00

72

EON3-E-MINI NATURAL GAS JUI23

0.00

0.00

0.00

0.00

.00 0.65 1.30

0.00

0.00

0.00

0.00

72

HON3-NY Harb ULSD Fut Jul23

0.00

0.00

0.00

0.00

/

0.00

.00 0.62 1.24

1.86 2.48 3.10

3.72

4.34 4.96

0.00

/

0.00

/

0.00

/



0.00

71

KR4175T50001-2023-05 HE{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 333.63 667.25 1,000.88 1,334.5 1,668.13 2,001.75 2,335.38 2,669.00

0.00

.

0.00

T~

0.00

0.00

72

NGN23-NATURAL GAS FUTR JUI23

0.00

0.00

0.00

0.00

.00 0.65 1.30 1.95 2.60 3.25 3.90 4.55 5.20

0.00

0.00

0.00

0.00

72

QSN3-Low Su Gasoil G JUL23

0.00

0.00

0.00

0.00

/

0.00

.00 180.25 360.50 540.75 721.00 901.25 1,081.50 1,261.75 1,442.00

0.00

/

0.00

/

0.00

/



0.00 -
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XBN3-GASOLINE RBOB FUT JUI23

0.00

0.00
0.00
— 0.00
3|
Erf 0.00 T T T J T 1
Or 0.00 0.64 1.27 1.91 2.54 3.18 5.08
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. ALI2|E £l X HF (X|CHE=4 0|3 H) (THI B TR
CLN3 WTI CRUDE FUTURE JUN23 24
CON3 BRENT CRUDE FUTR Jul23 35
ECN3 E-mini Crude Qil JUI23 4
EON3 E-MINI NATURAL GAS JUI23 1
HONS3 NY Harb ULSD Fut Jul23 11
KR4175T500 2023-05 HE{ME 16
NGN23 NATURAL GAS FUTR JUI23 22
QSN3 Low Su Gasoil G JUL23 8
XBN3 GASOLINE RBOB FUT JUI23 11
4. TIPS AEC| &MU H(VaR : 99%LEITE,10Y7|F) (THEHTER)



