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BON3-SOYBEAN OIL FUTR Jul23
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92.12 105.28
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CN3-CORN FUTURE Jul23

0.00

0.00

0.00
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CTN3-COTTON NO.2 FUTR Jul23

/

00 19.69 39.38 59%76 98.45 118.14 137.83 157.52
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46.38 92.75 JEELIS 185.50 231.88 278.25 324.63 371.00
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/
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.00

330.75 661.50 992.25 1,323.0 1,653.75 1,984.50 2,315.25 2,646.00




KWN3-KC HRW WHEAT FUT Jul23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 196.25

T T

392.50

588.75 785.00 981.25

T
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T 1
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SBN3-Sugar #11 (WORLD) Jul23

0.00

0.00

0.00

0.00

/

.00 6.29

T T

12.59

18.88 25.17 31.46

T

37.76

T 1
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/
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SMN3-SOYBEAN MEAL FUTR Jul23

0.00

0.00

0.00

0.00

/

0.00
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T T
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318.68 424.90 531.13

T
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T 1
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0.00

0.00
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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
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/
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/
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WN3-WHEAT FUTURE(CBT) Jul23

0.00

/

0.00

/

0.00

/

— 0.00

/

I 0.00

ol 0.00 159.94 319.88 479.81 639.75 799.69 959.63 1,119.56 1,279.50
A 0.00

0.00
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HCK3-HSCEI Futures May23

0.00

3,289.50 4,934.25 6,579.00 8,223.75 9,868.50 11,513.25  13,158.00
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KR4201T53322-2023-05 &332.5
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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
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7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 224 224 224 223 223 222 220
-5.33% 223 222 220 217 213 206 198
-2.67% 211 201 189 174 157 137 115
0% 101 68 35 0 -36 -72 -109
2.67% -303 -343 -384 -425 -465 -506 -548
5.33% -1,055 -1,074 -1,097 -1,123 -1,150 -1,179 -1,210
8.00% -1,977 -1,981 -1,988 -1,997 -2,008 -2,021 -2,037
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7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 41 41 41 41 41 41 41
-5.33% 4 41 41 40 40 39 37
-2.67% 40 38 36 33 30 26 21

0% 22 15 8 0 -8 -17 -26
2.67% -58 -70 -81 -92 -103 -114 -125
5.33% -235 =242 -250 -258 -267 -276 -285
8.00% -472 -474 -477 -481 -485 -490 -495
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ESN T

74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -433 -433 -433 -433 -433 -433 -434
-5.33% =277 =277 -277 -278 -278 -279 -281
-2.67% -122 -124 -126 -128 -131 -134 -138

0% 16 11 6 0 -6 -12 -18
2.67% 107 101 94 87 81 74 68
5.33% 142 138 135 131 126 121 116
8.00% 148 147 146 145 143 141 138
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7| X XpAFO| 4

74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -259 -259 -259 -259 -259 -259 -259
-5.33% -168 -168 -168 -168 -168 -169 -169
-2.67% -77 -78 -78 -79 -81 -82 -84

0% 8 5 3 0 -3 -6 -9
2.67% 71 67 63 59 55 51 47
5.33% 99 96 94 91 88 84 81
8.00% 106 105 104 103 101 100 98
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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
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7| Z=Xtte] HEY
7t -25.00% -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 -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% 33 33 33 33 33 33 33
KR4201753470 2023-05 2347.5 11

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 -1 -1 -1 -1 -2
5.33% -2 -3 -3 -4 -4 -5 -5
8.00% -8 -8 -9 -9 -10 -10 -11
KR4201T53504 2023-05 &350 75

Z el Bls
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 1 1 0
0% 1 1 0 0 -1 -1 -2
2.67% -1 -2 -3 -5 -7 -9 -11
5.33% -12 -15 -19 -22 -26 -29 -33
8.00% -50 -54 -58 -62 -67 -71 -75
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% 2 2 2 2 2 2 2
0% 0 0 0 0 0 0 0
2.67% -1 -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
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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 -2 -2 -2 -2 -2
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A 5 |rdZHE 0 0 0
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FXW213D2Q KRW/USD 31-05-23E 713
FXW213D3Q KRW/USD 28-06-23E 513
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ol
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J|ZERHA HEN
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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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

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 0.49 0.74 0.98 1.23 1.47 1.72

1.96

0.00

0.00
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0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
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ir’ 0-00 T T T J T T T 1
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
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/ IHS Markit Global Carbon Index(TR) 1,723
2108841227!1HS Markit Global Carbon Index(TR) 203
2108841227/ IHS Markit Global Carbon Index(TR) 101
4. TPYAEO| A|ThE A0 A ZU(VaR : 9% 4 F,1027|F) GREEE)



SAY  2023-05-08
2023-05-04

Mt e e B 0 0 0
Al E3} ME 0 0 0/&2
A = A 8,358 0 8,358
A &2t ME 0 2,197 -2,197 | & Q|
2. M7|A| ™| &l
MOZ23-ECX EMISSION Dec23
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FXW213D4S(KRW/EUR 31-05-23E
FXW213D4S(KRW/EUR 31-05-23E
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Al QMHEA 2% 0 0 0=l
A = A 539 4,379 -3,840| & U
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
ol
;—r' 0.00 T T T T T T T 1
ol 0.00 81.45 162.90 244.35 325.80 407.25 488.70 570.15 651.60
4‘“ 0.00
0.00
0.00
0.00
74
KR4106T60005-2023-06 A EH50ME
0.00 +
0.00
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— 0.00
ol
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KR4111T50006-2023-05 A MXIZ|EME

.00 32,450.00 64,960.00 97,350.00 129,800.00
7t
KR41F7T50008-2023-05 77} 2H|O| 7| H M &
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KR4101T600 2023-06 DA L|200K|$ME 163
KR4106T600 2023-06 ZAE150M & 181
KR4111T500 2023-05 AMHFHXIINEME 43
KR41F7T50012023-05 7t7t | O| 72 M= 7
KRS0004099 SWAP_MICRON TECH_0308 0.25
KRS0004212. SWAP_SPDR S&P BIOTECH_0413 0.32
O & MoASU(VaR : 99%AE|EFE,10Y7|F) (TH:EH TERl)

689



SAY  2023-05-08
712 2023-05-04

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 81.45 162.90 244.35 325.80 407.25 488.70 570.15 651.60
0.00
0.00
0.00
0.00
717
3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
KR4101T60006 2023-06 ZAIL|200K| =M 78
J|ZERHA HEN
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




on

ol

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

4. THYAES



Q' 2023-05-08
Q' 2023-05-04

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

17.14 34.28 51.41 68.55 85.69 102.83 119.96

137.10

0.00

0.00

0.00

0.00 -

717

CON3-BRENT CRUDE FUTR Jul23

0.00

0.00

0.00

0.00

0.00

18.08 36.17 54.25 72.33 90.41 108.50 126.58

144.66

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 0.59 1.18 1.%;6 2.95 3.54 4.13 4.72
72
HON3-NY Harb ULSD Fut Jul23
.00

72

KR4175T50001-2023-05 H&{ME

o~

.00

330.75 661.50 992.25 1,323.0 1,653.75 1,984.50 2,315.25 2,646.00




NGN23-NATURAL GAS FUTR JUI23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.59

0.00

0.00

0.00

0.00

72

QSN3-Low Su Gasoil G JUL23

0.00

0.00

0.00

0.00

/

.00 159.69

T T

319.38

479.06 638.75 798.44

T

958.13

T 1

1,117.81 1,277.50

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 0.57

0.00

0.00

0.00

0.00



3.AUE|IRE £YF=HS (H L YSY)

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)

I’_T_I
£
1E
2
o



