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BON3-SOYBEAN OIL FUTR Jul23

0.00

0.00

0.00

0.00

0.00

12.71 25.42 38.12 50.83 63.54 76.25

88.95 101.66

0.00

0.00

0.00

0.00 -

717

CN3-CORN FUTURE Jul23

0.00

0.00

0.00

0.00

0.00

726.88 872.25

145.38 290.75 436.13 581.50

1,017.63 1,163.00

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

CTN3-COTTON NO.2 FUTR Jul23

/

00 20.10 40.20 60M40 100.50 120.60 140.70 160.80
72
KCN3-COFFEE 'C' FUTURE Jul23
.00

47.05 94.10 141.15 188.20 235.25 282.30 329.35 376.40

/

/

72

KR4175T50001-2023-05 H&{ME

o~

.00

334.08 668.15 1,002.23 1,336.3 1,670.38 2,004.45 2,338.53 2,672.60




KWN3-KC HRW WHEAT FUT Jul23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 191.31

T T

382.63

573.94 765.25 956.56

T

1,147.88

T 1

1,339.19 1,530.50

/

0.00

/

0.00

0.00

0.00

72

SBN3-Sugar #11 (WORLD) Jul23

0.00

0.00

0.00

0.00

/

.00 6.59

T T

13.18

19.76 26.35 32.94

T

39.53

T 1

46.11 52.70

0.00

/

0.00

/

0.00

0.00

72

SMN3-SOYBEAN MEAL FUTR Jul23

0.00

0.00

0.00

0.00

/

0.00

.00 106.85

T T

213.70

320.55 427.40 534.25

T

641.10

T 1

747.95 854.80

0.00

0.00

0.00

0.00



SN3-SOYBEAN FUTURE Jul23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 350.94 701.88 1,052.81 1,403.75 1,754.69 2,105.63 2,456.56 2,807.50
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 0.00 157.31 314.63 471.94 629.25 786.56 943.88 1,101.19 1,258.50
H 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXEAMZO 0|2 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2023-05-02
2023-04-28

2. TN &=
KR4101T60006-2023-06 2 A I|200X| $=ME
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6r 0.00 81.60 163.20 244.80 326.40 408.00 489.60 571.20 652.80
<lIJ 0.00
0.00
0.00
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7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T60006 2023-06 [AL|200K|$ME 229
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =229 =229 -229 -229 -229 -229 -229
-5.33% -152 -152 -152 -152 -152 -152 -152
-2.67% -76 -76 -76 -76 -76 -76 -76
0% 0 0 0 0 0 0 0
2.67% 76 76 76 76 76 76 76
5.33% 152 152 152 152 152 152 152
8.00% 229 229 229 229 229 229 229
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HHEER (FAEE-THY)
A a3

L=
KR4201T53322-2023-05 =332.5
.00 83.13 166.25 249.38 332.50 415.63 498.75 581.88 665.00
74
KR4201T53355-2023-05 =335
.00 83.75 167.50 251.25 335.00 418.75 502.50 586.25 670.00




KR4301753320-2023-05 332.5

0.00
0.00
0.00
— 0.00
ol
Evr 0.00 T T T T T T 1
?{: 0.00 83.13 166.25 249.38 415.63 498.75 581.88 665.00
0.00
0.00
0.00
0.00 -
KR4301T53353-2023-05 335
0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T T T T 1
3'; 0.00 83.75 167.50 251.25 418.75 502.50 586.25 670.00
0.00
0.00
0.00
0.00 -
IVINE L EIEE TETE T ESNIAPE £ Chol: 4ot )
KR4201T53322 2023-05 =332.5 2,018
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 390 389 387 383 378 370 360
-5.33% 383 376 366 352 335 315 292
-2.67% 335 310 281 248 213 175 136
0% 151 101 51 0 -52 -104 -157
2.67% -287 -342 -397 -452 -507 -563 -619
5.33% -993 -1,030 -1,070 -1,112 -1,156 -1,202 -1,249
8.00% -1,871 -1,886 -1,905 -1,929 -1,956 -1,986 -2,018
KR4201T53355 2023-05 =335 500

7| Z=Rpetel

=3




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 81 81 81 80 79 77 75
-5.33% 80 79 77 74 71 66 61
-2.67% 72 67 61 53 45 37 27

0% 36 25 13 0 -13 -26 -39
2.67% -59 -74 -89 -104 -119 -134 -149
5.33% -228 -240 -252 -265 -278 -291 -305
8.00% -452 -457 -464 -472 -480 -490 -500

KR4301T53320 2023-05 %3325 411
7] Ato| H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -406 -406 -407 -407 -408 -410 -411
-5.33% -251 -252 -254 -256 -259 -262 -266
-2.67% -102 -106 -111 -116 -122 -128 -134

0% 24 16 8 0 -8 -17 -25
2.67% 110 101 92 83 74 65 56
5.33% 152 146 139 132 125 118 110
8.00% 166 163 160 156 152 147 142

KR4301T53353 2023-05 %335 247
7] Ato| H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -245 -245 -245 -246 -246 -246 -247
-5.33% -154 -155 -155 -156 -158 -159 -161
-2.67% -66 -68 -70 -72 -75 -78 -82

0% 13 9 4 0 -5 -9 -14
2.67% 70 65 60 54 49 44 38
5.33% 102 97 93 88 84 79 74
8.00% 113 111 109 106 103 100 96

L& A0 A2 (VaR : 99% M| E,1027|F)
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SAY  2023-05-02
712 2023-04-28

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

A {715 |ME 82 0 82| &
tllgt FtEH =M 0 0 0|ZtLY
A f7t15H  |ME 489 0 489 | LY
A *t5H |24 167 4,109 -3,943 | EHL
TE7|A|He| &=
KR4101T60006-2023-06 2 1| 200X| =44 &
0.00
0.00
0.00
— 0.00
3]
E‘r' 0.00 T T T 1 T T T 1
El' 0.00 81.60 163.20 244.80 326.40 408.00 489.60 571.20 652.80
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4105T50008-2023-05 O|L| A A L[200 M=
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 81.46 162.91 244.37 325.82 407.28 488.73 570.19 651.64
<‘IJ 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

KR4201T53470-2023-05 =347.5

.00 86.88 173.75 260.63 34N.38 521.25 608.13 695.00
74
KR4201T53504-2023-05 =350
00 87.50

175.00 262.50 350.00 437.50 525.00 612.50 700.00

.

~

72

KR4301T53320-2023-05 &£332.5

~

.00

T

83.13

T T T T T T 1

166.25 249.38 332.50 415.63 498.75 581.88 665.00




KR4301T53353-2023-05 3335

0.00 -+
0.00
0.00
— 0.00
ol
EEI‘ 0.00 T T T T T T )
?IE 0000.:)0 83.75 167.50 251.25 418.75 502.50 586.25 670.00
0.00
0.00
0.00
3. AlLt2|E ol XHF (XA HSH) (T HHTt2)
KR4101T60006 2023-06 A T|200X| =M= 33
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 -22 -22 -22 -22 -22 -22
-2.67% -11 -11 -11 -11 -1 -1 -1
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% 33 33 33 33 33 33 33
KR4105T50008 2023-05 O|L|ZAI200 M= 1
7| BXHte| HE
74 -2500% -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
KR4201T53470 2023-05 =347.5 13
7| BXHte| MBS
74 -2500%| -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 -2 2 -3 -3
5.33% -3 -4 -4 -5 -6 -6 -7
8.00% -9 -10 -10 -11 -12 -12 -13
KR4201T53504 2023-05 =350 95

7| Z=Xtte] HEY
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 5 4 4 4
-2.67% 5 4 4 4 3 2 1
0% 4 3 2 0 -2 -4 -7
2.67% -2 -4 -7 -11 -15 -18 -22
5.33% -20 -25 -30 -35 -40 -46 -51
8.00% -62 -67 -73 -78 -84 -89 -95
KR4301753320 2023-05 3£332.5 6

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 6
-5.33% 3 4 4 4 4 4 4
-2.67% 1 1 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -2 -1 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2
KR4301T53353 2023-05 3335 6

Z el Bls
7t -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 -1 -1 -1 -1 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -2 -2 -2
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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A OFEKRX3009!

BT

-|>|

.I

KR4101T60006-2023-06 T A I|200X| =M &
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 81.60 163.20 244.80 326.40 408.00 489.60 571.20 652.80
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101T60006 2023-06 DA L[200K| =M= 98
|_7|c_x|-)\|-o| tﬁEA—i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -98 -98 -98 -98 -98 -98 -98
-5.33% -65 -65 -65 -65 -65 -65 -65
-2.67% -33 -33 -33 -33 -33 -33 -33
0% 0 0 0 0 0 0 0
2.67% 33 33 33 33 33 33 33
5.33% 65 65 65 65 65 65 65
8.00% 98 98 98 98 98 98 98
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F=

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 -

74

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
Er’ 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
M 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) 1,761
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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A &2t ME 0 2,210 -2,210| %2
2. M7|A|-He| &l x
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
— 0.00
&l
ir_ 0.00
BF 0.00 21.51 43.03 64.54 86.05 107.56 129.08 150.59 172.10
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213D4S(KRW/EUR 31-05-23E
FXW213D4S(KRW/EUR 31-05-23E
FXW213D4S(KRW/EUR 31-05-23E
MOZz23 ECX EMISSION Dec23
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Of| #{E| 2 ot U HhAt 2 = B K4k

A e 0 0 o1&
Al QMHEA 2% 0 0 022l
A e = A 868 3,508 -2,640| &Ly
A A |2ag 0 0 0/&e
TE7|A|He| &=
KR4101T60006-2023-06 2 A I|200X| $=ME
0.00 -
0.00
0.00
— 0.00
3]
=r
— 0.00 T T T T T T T 1
3r 0.00 81.60 163.20 244.80 326.40 408.00 489.60 571.20 652.80
<‘IJ 0.00
0.00
0.00
0.00
74
KR4106T60005-2023-06 A EH50ME
0.00 +
0.00
0.00
— 0.00
ol
% 0.00
BF 0.00 322.15 644.30 966.45 1,288.60 1,610.75 1,932.90 2,255.05 2,577.20
<‘IJ 0.00
0.00
0.00
0.00
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-0.05

-0.07

0.09

0.07

0.04

0.02

0.00

-0.02

-0.04

-0.07

-0.09

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR4111T50006-2023-05 2Hd M X7 HM =

/

/

/

/

.00 32,650.00 /460.00 97,950.00

1

130,600.00

/

/

72

KR4150T50004-2023-05 SKSIO| S AVEME

/

/

/

/

.00 44,700.00 /@('J0.00

134,100.00

1

178,800.00

/

/

72

KR41F7T50008-2023-05 7|7} 2H 0| 7{H MM =

N

o~

.00 27,300.00 54,6;)%\ 81,900.00

1

109,200.00




3. AlLEIQE 2o RRHSAINA ALY (EHQL: Bt 2))

KR4101T600 2023-06 RAI|200X| =M 2 131
KR4106T600 2023-06 2AEH50M = 139
KR4111T500 2023-05 A HHXNEM = 43
KR4150T500 2023-05 SKSIO|HAIHMZ 26
KR41F7T50012023-05 7}7 0|7 H M = 11
KRS0004099 SWAP_MICRON TECH_0308 0.03
KRS0004212. SWAP_SPDR S&P BIOTECH_0413 1
4, IPHAEO| XL &M H4FH(VaR : 99%ME|FF 102 7|F) (EIRELLE))



2023-05-02
2023-04-28

22| OFQI A (F4-THEE)(F)

Of==(1) O &= (2)
M {7tsd  |[M= 817 1,877 -1,060 | &Ly
A F7t5dH  |[ME 979 0 979 | ZtLY
2. M7|A|-He| &l x
KR4101T60006-2023-06 T A I|200X| =M &
0.00
0.00
0.00
— 0.00
o2
?"'ir, 0.00
SI' 0.00 81.60 163.20 244.80 326.40 408.00 489.60 571.20 652.80
<'IJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101T60006 2023-06 DA I200K| M2 78
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -78 -78 -78 -78 -78 -78 -78
-5.33% -52 -52 -52 -52 -52 -52 -52
-2.67% -26 -26 -26 -26 -26 -26 -26
0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
5.33% 52 52 52 52 52 52 52
8.00% 78 78 78 78 78 78 78




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2 2023-05-02
2 2023-04-28

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

U7|AHe| &

A

19

=

CLN3-WTI CRUDE FUTURE JUN23

0.00

0.00

0.00

0.00

0.00

18.65 37.29 55.94 74.58 93.23 111.87 130.52

149.16

0.00

0.00

0.00

0.00 -

717

CON3-BRENT CRUDE FUTR Jul23

0.00

0.00

0.00

0.00

0.00

19.56 39.11 58.67 78.22 97.78 117.33 136.89

156.44

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

EON3-E-MINI NATURAL GAS JUI23

.00 0.64 1.28 1.%;5 3.19 3.83 4.46 5.10
72
HON3-NY Harb ULSD Fut Jul23
.00

72

KR4175T50001-2023-05 H&{ME

o~

.00

334.08 668.15 1,002.23 1,336.3 1,670.38 2,004.45 2,338.53 2,672.60




NGN23-NATURAL GAS FUTR JUI23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.64

0.00

0.00

0.00

0.00

72

QSN3-Low Su Gasoil G JUL23

0.00

0.00

0.00

0.00

/

.00 171.88

T T

343.75

515.63 687.50 859.38

T

1,031.25

T 1

1,203.13 1,375.00

0.00

/

0.00

/

0.00

0.00

72

XBN3-GASOLINE RBOB FUT JUI23

0.00

0.00

0.00

0.00

0.00

.00 0.61

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLN3 WTI CRUDE FUTURE JUN23
CON3 BRENT CRUDE FUTR Jul23
EON3 E-MINI NATURAL GAS JUI23
HON3 NY Harb ULSD Fut Jul23

KR4175T500 2023-05 &M=

NGN23 NATURAL GAS FUTR JUI23
QSN3 Low Su Gasoil G JUL23
XBN3 GASOLINE RBOB FUT JUI23

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