o 2023-04-27
Q' 2023-04-26

U7IAHe| &

<A

19

=

BON3-SOYBEAN OIL FUTR Jul23

0.00

0.00

0.00

0.00

0.00

13.04 26.07 39.11 52.14 65.18 78.21

91.25 104.28

0.00

0.00

0.00

0.00 -
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CN3-CORN FUTURE Jul23

0.00

0.00

0.00

0.00

0.00

759.69 911.63

151.94 303.88 455.81 607.75

1,063.56 1,215.50

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

CTN3-COTTON NO.2 FUTR Jul23

/

00 19.66 39.31 SSMGZ 98.28 117.93 137.59 157.24
72
KCN3-COFFEE 'C' FUTURE Jul23
.00

47.10 94.20 141.30 188.40 235.50 282.60 329.70 376.80

/

/

72

KR4175T50001-2023-05 H&{ME

o~

.00

333.90 667.80 1,001.70 1,335.6 1,669.50 2,003.40 2,337.30 2,671.20




KWN3-KC HRW WHEAT FUT Jul23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 200.75

T T

401.50

602.25 803.00 1,003.75

T

1,204.50

T 1

1,405.25 1,606.00

/

0.00

/

0.00

0.00

0.00

72

SBN3-Sugar #11 (WORLD) Jul23

0.00

0.00

0.00

0.00

/

.00 6.49

T T

12.99

19.48 25.97 32.46

T

38.96

T 1

45.45 51.94

0.00

/

0.00

/

0.00

0.00

72

SMN3-SOYBEAN MEAL FUTR Jul23

0.00

0.00

0.00

0.00

/

0.00

.00 108.75

T T

217.50

326.25 435.00 543.75

T

652.50

T 1

761.25 870.00

0.00

0.00

0.00

0.00



SN3-SOYBEAN FUTURE Jul23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 354.38 708.75 1,063.13 1,417.50 1,771.88 2,126.25 2,480.63 2,835.00
A 0.00

/

0.00

/

0.00

0.00

e

WN3-WHEAT FUTURE(CBT) Jul23

0.00

/

0.00

/

0.00

/

— 0.00

/

I 0.00

ol 0.00 163.25 326.50 489.75 653.00 816.25 979.50 1,142.75 1,306.00
A 0.00

0.00

0.00

0.00
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0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 81.31 162.63 243.94 325.25 406.56 487.88 569.19 650.50
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101T60006 2023-06 ZAIL|200K| =M 175
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -175 -175 -175 -175 -175 -175 -175
-5.33% -117 -117 -117 -117 -117 -117 -117
-2.67% -58 -58 -58 -58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 117 117 117 117 117 117 117
8.00% 175 175 175 175 175 175 175
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HCK3-HSCEI Futures May23

0.00

3,305.50 4,958.25 6,611.00 8,263.75 9,916.50 11,569.25  13,222.00

1,652.75
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KR4201T53322-2023-05 &332.5

0.00

0.00

0.00

— 0.00

— 0.00 T T T '
ol 0.00 83.13 166.25 249.38 332.50 415.63 498.75 581.88 665.00

H o000

0.00

0.00

0.00
717

KR4201T53355-2023-05 &5335

0.00

0.00

0.00

— 0.00

-]
— 0.00 T T T '
ol 0.00 83.75 167.50 251.25 335.00 418.75 502.50 586.25 670.00

H 600

0.00

0.00

0.00



KR4301753320-2023-05 %332.5

0.00
0.00
0.00
— 0.00
od
;ir- 0.00 T T T ? T T T
?IE 0.00 83.13 166.25 249.38 332.50 415.63 498.75 581.88 665.00
0.00
0.00
0.00
0.00 -
712
KR4301T53353-2023-05 3335
0.00
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T X T T T 1
%: 0.00 83.75 167.50 251.25 335.00 418.75 502.50 586.25 670.00
0.00
0.00
0.00
0.00 -
717
3. ALt £ FXHERIHA M0 AZ ) SR
KR4201T53322 2023-05 23325 1,861
J|ZERHA HEN
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 351 349 347 343 336 327 316
-5.33% 344 337 326 312 294 273 249
-2.67% 303 278 250 217 182 144 103
0% 152 103 52 0 -53 -108 -162
2.67% -212 -273 -334 -395 -456 -517 -578
5.33% -831 -880 -932 -985 -1,039 -1,094 -1,150
8.00% -1,645 -1,672 -1,703 -1,738 -1,776 -1,817 -1,861
KR4201T53355 2023-05 2335 459

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 74 73 73 72 71 69 67
-5.33% 73 71 69 66 63 58 53
-2.67% 65 60 54 47 39 30 20

0% 36 25 13 0 -13 -27 -40
2.67% -43 -59 -75 -91 -107 -123 -139
5.33% -188 -203 -218 -233 -249 -264 -280
8.00% -392 -401 -411 -422 -434 -446 -459

KR4301T53320 2023-05 %3325 403
7] Ato| H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -398 -398 -398 -399 -400 -401 -403
-5.33% -248 -249 -251 -253 -256 -259 -263
-2.67% -103 -107 -112 -117 -122 -128 -135

0% 24 16 8 0 -8 -17 -26
2.67% 117 108 98 89 79 69 60
5.33% 171 163 155 147 138 129 120
8.00% 193 189 184 179 173 166 159

KR4301T53353 2023-05 %335 236
7] Ato| H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -234 -234 -234 -235 -235 -236 -236
-5.33% -148 -148 -149 -150 -151 -153 -155
-2.67% -64 -66 -68 -70 -73 -76 -79

0% 12 8 4 0 -4 -9 -14
2.67% 72 66 61 56 50 45 39
5.33% 109 104 99 94 88 83 78
8.00% 126 123 120 116 112 108 103
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M =5t ME 0 0 0|&e|
A =K ME 1,662 1,765 -103 | %9
2. M7|A| ™| &l
3. AlLt2| Y &0l 1 xHE (X C& Ao AS) (TH-EHOFRI)
FXW213D1R KRW/EUR 28-04-23E 47
FXW213D2N KRW/EUR 26-05-23E 47
FXW213D3N KRW/EUR 28-04-23E 47
FXW213D4BI EUR/KRW 28-04-23E 12
FXW213D4C EUR/KRW 28-04-23E 74
FXW213D4KI EUR/KRW 26-05-23E 47
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR
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Mt F75H (M= 0 0 0| &Ly
AT 27t5dH  |SM 0 0 0| &Ly
A F75H (M= 407 0 407 | &L
A FtEH =M 167 4,109 -3,943 | &Ly
TEZ|A| el &=
KR4101T60006-2023-06 T A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
2
E\r' 0.00 T T T 1 T T T 1
6I' 0.00 81.31 162.63 243.94 325.25 406.56 487.88 569.19 650.50
4“ 0.00
0.00
0.00
0.00 -
74
KR4201T53470-2023-05 =347.5
0.00
0.00
0.00
— 0.00
ol
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00
<‘IJ 0.00
0.00
0.00
0.00
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0.00

0.00

0.00
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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

KR4201T53504-2023-05 =350

.00 87.50 175.00 262.50 35(N.50 525.00 612.50 700.00
72
KR4301T53320-2023-05 %£332.5
00 83.13 166.25 249.38 332.50 415.63 498.75 581.88 665.00
72

KR4301T53353-2023-05 X335

~

.00

T T T T T T T 1

83.75 167.50 251.25 335.00 418.75 502.50 586.25 670.00
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KR4101T60006

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -22 -22 -22 -22 22 22 -22
-2.67% -11 -11 -11 -11 -11 -1 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 32 32 32 32 32 32 32
KR4201753470 2023-05 2347.5 12

7| =Xl HEH
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% 1 1 1 1 0 0 0
0% 1 0 0 0 0 -1 -1
2.67% 0 -1 -1 -1 -2 -2 -3
5.33% -3 -3 -4 -5 -5 -6 -7
8.00% -7 -8 -9 -10 -10 -11 -12
KR4201T53504 2023-05 &350 87

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 4
-5.33% 5 5 5 4 4 4 3
-2.67% 5 4 4 4 3 2 0
0% 4 3 2 0 -2 -4 -7
2.67% -1 -3 -6 -10 -13 -17 222
5.33% -16 -21 -26 -31 -36 -42 -47
8.00% -50 -56 -63 -69 -75 -81 -87
KR4301753320 2023-05 3£332.5 6

Z el Bls
7t4 -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% 1 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -2 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -2 -2 -2
KR4301T53353 2023-05 3335 6

7|EXpte| HEH




7tA -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 -1 -1 -1 -1
5.33% -3 -3 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -3 -3 -3
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A 5 |rdZHE 0 0 0
Al E3} ME 0 0 0/&2
A f7t5d  |=45H 18,651 0 18,651
A =zt de 668 22,797 -22,129| %<
2. M7|A| ™| &l
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)
FXW213D1S(KRW/USD 28-04-23E 319
FXW213D2Q KRW/USD 31-05-23E 721
FXW213D3Q KRW/USD 28-06-23E 518
FXW213D3W USD/KRW 28-04-23E 53
FXW213D4S(KRW/USD 31-07-23E 266
IEOOBD8RGM75 * S22 QX HEALEO| 0124 20| A0l SAIBHX| &g
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) G Rl E))
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A OFEKRX300Q1 &l A & (3= A

Mt e e B 325 325|ZtLY
A FEH (M= 894 894 | ZtLY
2. M7|A| ™| &l
KR4101T60006-2023-06 R A L] 200X| =M E
0.00
0.00
0.00
— 0.00
2
Er, 0.00
Or 0.00 81.31 162.63 243.94 325.25 406.56 487.88 569.19 650.50
4“ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (THREH TR
KR4101T60006 2023-06 ZAL|200X| =M= 71
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -71 -71 -71 -71 -71 -71 -71
-5.33% -48 -48 -48 -48 -48 -48 -48
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 48 48 48 48 48 48 48
8.00% 71 71 71 71 71 71 71
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -

71

2108841227MR-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
&l
ir’ 0-00 T T T J T T T 1
ol 0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
A 0.00
0.00
0.00
0.00 -
x|
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2108841227!1HS Markit Global Carbon Index(TR) 1,762
2108841227!1HS Markit Global Carbon Index(TR) 207
2108841227!1HS Markit Global Carbon Index(TR) 104
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THR - EH TR
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At A (M= 0 0 0
Al E3} ME 0 0 0/&2
+A 7158 |[ME 8,568 0 8,568
A =% M= 638 5,334 -4,696| & 2

MOZ23-ECX EMISSION Dec23

0.00

0.00

0.00

—~ 0.00
ol
;ir- 0.00
ol 0.00 21.75 43.50 65.24 86.99 108.74 130.49 152.23 173.98
<‘IJ 0.00
0.00
0.00
0.00
717
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
FXW213D3W KRW/EUR 28-04-23E 65
FXW213D3WKRW/EUR 28-04-23E 65
FXW213D3W KRW/EUR 28-04-23E 65
FXW213D44( KRW/EUR 28-04-23E 56
FXW213D4Q EUR/KRW 28-04-23E 51
FXW213D4SIKRW/EUR 31-05-23E 59
FXW213D4S(KRW/EUR 31-05-23E 59
FXW213D4SIKRW/EUR 31-05-23E 59
MOZ23 ECX EMISSION Dec23 685
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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)
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Of| F{E| 2 ot U HhAt 2 = B R4t

M {7tsd  |[M= 0 0 0| &Ly
AT 7t5dH &g 0 0 0|&e
A = A 0 3,854 -3,854 | &L
A 27t5dH &g 0 0 0|&e
TEZ|A| el &=
KR4101T60006-2023-06 T A 1| 200X| =M E
0.00 -
0.00
0.00
— 0.00
2
E\r' 0.00 T T T T T T T 1
6I' 0.00 81.31 162.63 243.94 325.25 406.56 487.88 569.19 650.50
4“ 0.00
0.00
0.00
0.00
74
KR4106T60005-2023-06 A A EH50M =
0.00 +
0.00
0.00
— 0.00
ol
=|
fv 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 312.23 624.45 936.68 1,248.90 1,561.13 1,873.35 2,185.58 2,497.80
<‘IJ 0.00
0.00
0.00
0.00



KR41F7T50008-2023-05 77} 2LH|O| 7| B M=

0.05 -+
0.04
0.03
— 0.01
7]
%I 0.00 T 3 T )
6F 0.00 27,050.00 54,100.00 81,150.00 108,200.00
'HJ -0.01
-0.03
-0.04
-0.05
74
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (THEHTER)
KR4101T600 2023-06 ZAI|200K| =M E 163
KR4106T600 2023-06 ZAEH50ME 135
KR41F7T50012023-05 7t7} | O| 72 M= 11
KRS0004099 SWAP_MICRON TECH_0308 1
KRS0004212. SWAP_SPDR S&P BIOTECH_0413 0.27
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (THR - EH TR



SAY  2023-04-27
712 2023-04-26

2| ool A (FA-THEH)(F)
1. A=A

KR4101T60006-2023-06 T A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 81.31 162.63 243.94 325.25 406.56 487.88 569.19 650.50
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101T60006 2023-06 ZAIL|200K| =M 136
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -136 -136 -136 -136 -136 -136 -136
-5.33% -91 -91 -91 -91 -9 -91 -91
-2.67% -45 -45 -45 -45 -45 -45 -45
0% 0 0 0 0 0 0 0
2.67% 45 45 45 45 45 45 45
5.33% 91 91 91 91 91 91 91
8.00% 136 136 136 136 136 136 136
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ol

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

4. THYAES
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o 2023-04-27
Q' 2023-04-26

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

U7IAHe| &

<A

19

=

CLN3-WTI CRUDE FUTURE JUN23

0.00

0.00

0.00

0.00

0.00

19.22 38.44 57.65 76.87 96.09 115.31 134.52

153.74

0.00

0.00

0.00

0.00 -

717

CON3-BRENT CRUDE FUTR Jul23

0.00

0.00

0.00

0.00

0.00

20.15 40.30 60.45 80.60 100.75 120.90 141.05

161.20

0.00

0.00

0.00

0.00 -



ECN3-E-mini Crude Oil JUI23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 19.22 38.44

57.65 76.87 96.09

T

115.31

T 1

134.52 153.74

/

0.00

/

0.00

0.00

0.00

72

EON3-E-MINI NATURAL GAS JUI23

0.00

0.00

0.00

0.00

.00 0.66 1.32

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 0.61 1.23

0.00

0.00

0.00

0.00



KR4175T50001-2023-05 HE{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 333.90 667.80 1,001.70 1,335.6 1,669.50 2,003.40 2,337.30 2,671.20

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGN23-NATURAL GAS FUTR JUI23

0.00

0.00

0.00

0.00

.00 0.66 1.32 1.97 2.63 3.29 3.95 4.60 5.26

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

.00 178.69 357.38 536.06 714.75 893.44 1,072.13 1,250.81 1,429.50

0.00

0.00

0.00

0.00



XBN3-GASOLINE RBOB FUT JUI23

0.00
0.00
0.00
— 0.00
3|
§£ 0-00 T T T J T 1
Or 0.00 0.63 1.26 1.89 2.52 3.15 5.04
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLI2|E £l X H F (X|CH=4 0|3 H) (THI B TR
CLN3 WTI CRUDE FUTURE JUN23 24
CON3 BRENT CRUDE FUTR Jul23 34
ECN3 E-mini Crude Qil JUI23 4
EON3 E-MINI NATURAL GAS JUI23 1
HONS3 NY Harb ULSD Fut Jul23 11
KR4175T500 2023-05 H{ME 16
NGN23 NATURAL GAS FUTR JUI23 22
QSN3 Low Su Gasoil G JUL23 7
XBN3 GASOLINE RBOB FUT JUI23 11
4, TPHAEO| ZCf&=AM oM S3U(VaR : 99%AE|FF,1027|F) (THR - EH TR



