e 2022-09-21
Q' 2022-09-20

U7|AHe| &

A

19

=

BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.29 32.58 48.87 65.16 81.45 97.74 114.03

130.32

0.00

0.00

0.00

0.00 -

717

CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

24.01 48.02 72.03 96.04 120.05 144.06 168.07

192.08

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

CZ2-CORN FUTURE Dec22

/

.00 169.56 339.13 508.69 678.25 847.81 1,017.38 1,186.94 1,356.50

/

/

72

KCZ2-COFFEE 'C' FUTURE Dec22

/

.00 55.28 110.55 165.83 221.10 276.38 331.65 386.93 442.20

/

/

72

KR4175SA0002-2022-10 E&{M &

o~

.00 347.28 694.55 1,041.83 1,389.1 1,736.38 2,083.65 2,430.93 2,778.20




KWZ2-KC HRW WHEAT FUT Dec22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 227.44

T T

454.88

682.31 909.75 1,137.19

T

1,364.63

T 1

1,592.06 1,819.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.34

8.69

13.03 17.37 21.71

T

26.06

T 1

30.40 34.74

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 107.33

T T

214.65

321.98 429.30 536.63

T

643.95

T 1

751.28 858.60

0.00

0.00

0.00

0.00



S$X2-SOYBEAN FUTURE Nov22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 365.31 730.63 1,095.94 1,461.25 1,826.56 2,191.88 2,557.19 2,922.50
A 0.00

/

0.00

/

0.00

0.00

e

WZ2-WHEAT FUTURE(CBT) Dec22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 207.63 415.25 622.88 830.50 1,038.13 1,245.75 1,453.38 1,661.00
H 0.00

0.00

0.00

0.00

73
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2. BIINHe 2OYTE
KR41015C0009-2022-12 2 A 1| 200X| =M &
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 76.89 153.78 230.66 307.55 384.44 46133 538.21 615.10
W 600
0.00
0.00
0.00
7t
3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
KR4101SC0009 2022-12 ZAIL200K| =M= 55
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -55 -55 -55 -55 -55 -55 -55
-5.33% -37 -37 -37 -37 -37 -37 -37
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 37 37 37 37 37 37 37
8.00% 55 55 55 55 55 55 55
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o

2. WI|MHEe &

=ES

=

HCU2-HSCEI Futures Sep22

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,587.75 3,175.50 4,763.25 6,351.00 7,938.75 9,526.50 11,114.25  12,702.00

0.00

0.00

0.00

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCU2 HSCEI Futures Sep22 3

!

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)

Q..



U7|AHe| &

A

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

SAIY  2022-09-21
712 2022-09-20

HHEER (FAEE-THY)
A a3

L=
KR4201SA3079-2022-10 £307.5
.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
74
KR4201SA3103-2022-10 =310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00




0.00

KR43015SA3078-2022-10 %307.5

0.00

0.00

0.00

0.00

0.00

.00

76.88

153.75

230.63 307.50

384.38

461.25

538.13

615.00

0.00

0.00

0.00 -

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4201SA3079 2022-10 =307.5 639

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 297 287 276 263 249 234 217
-5.33% 263 247 229 210 190 170 149
-2.67% 194 171 148 124 100 76 51
0% 77 52 26 0 -26 -52 -77
2.67% -91 -115 -138 -163 -187 -212 -237
5.33% -304 -321 -340 -361 -382 -403 -426
8.00% -547 -559 -572 -587 -603 -620 -639
KR4201SA3103 2022-10 310 2,136

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 912 885 852 813 769 721 668
-5.33% 822 771 715 655 591 524 455
-2.67% 623 548 470 391 310 228 146
0% 269 179 90 0 -90 -179 -269
2.67% -264 -350 -438 -526 -615 -704 -793
5.33% -960 -1,029 -1,102 -1,179 -1,257 -1,337 -1,419
8.00% -1,778 -1,825 -1,878 -1,937 -2,000 -2,066 -2,136
KR4301SA3078 2022-10 £307.5 612

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -533 -542 -553 -566 -580 -596 -612
-5.33% -290 -306 -324 -343 -363 -383 -404
-2.67% -82 -105 -129 -152 -177 -201 -225
0% 77 52 26 0 -26 -52 -77
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SAIY  2022-09-21
712 2022-09-20

HoHey A
At FHEH |2¥ 0 0 el
A ft5d  |8M 0 0 S
A3 E3} ME 0 0 Syl
= #t5H  |2¥ 4 0 4|32
A 5 |8M 0 38 -38| &Ly
=A E3} M 0 1,324 -1,324| %9
2. WI|NHe| &3 x
OESXV2-C3500-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
ol
EEI‘ 0.00 T T T 5 T T T )
ol 0.00 25.50 51.00 76.50 102.00 127.50 153.00 178.50 204.00
4“ 0.00
0.00
0.00
0.00
74
OESXV2-C3525-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
=|
fL 0.00 T T T T T T T
ol 0.00 22.15 44.30 66.45 88.60 110.75 132.90 155.05
'(l“ 0.00
0.00
0.00




0.00

712

OESXV2-P3500-EURO STOXX 50

0.00
0.00
0.00
—~ 0.00
ol
Er’ 0-00 T T T d T T
ol 0.00 24.28 48.55 72.83 97.10 121.38 145.65 194.20
l(“ 0.00
0.00
0.00
0.00 -
7
OESXV2-P3525-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
ol
?.r- 0.00 T T T ’ T T )
ol 0.00 27.18 54.35 81.53 108.70 135.88 163.05 217.40
4“ 0.00
0.00
0.00
0.00 -
7
3. AL 29 FRHE @ITH2 M43 ) Chol: ot 2l)
260105SQPX SG EURO Covered CALL STRATEGY 3
FXW213C7L< KRW/EUR 23-09-22E 33
FXW213C8Q KRW/EUR 18-11-22E 72
OESXV2-C35EURO STOXX 50 1
OESXV2-C35EURO STOXX 50 0.1
OESXV2-P35 EURO STOXX 50 1
OESXV2-P35 EURO STOXX 50 0.24
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SAIY  2022-09-21
712 2022-09-20

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

MR {ItEd  |ME 0 0 0 S
AT F7t5H =M 0 0 0| &L
A F7t5H ME 384 0 384 | &
=4 2715 |2 386 4,219 -3,834 | ZbLY
Tt7[AHel £l x
KR41015C0009-2022-12 R A 5| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
E‘r' 0.00 T T T 1 T T T 1
ol 0.00 76.89 153.78 230.66 307.55 384.44 46133 538.21 615.10
W 600
0.00
0.00
0.00 -
7t
KR4201SA3228-2022-10 =322.5
0.00
0.00
0.00
— 0.00
&l
500
ol 0.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
M 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

KR4201SA3251-2022-10 =325

.00 81.25 162.50 243,75 325N.25 487.50 568.75 650.00
74
KR4301SA3078-2022-10 3£307.5
.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
74

KR4301SA3102-2022-10 %310

~

.00

T T T T T T T 1

77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00




3. AILIE| 2 2P ZHF (X &M HFH) (EH/:HTkR)
KR4101SC0009 2022-12 [ALR00K| =M= 31

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 -21 -21 -21 -21
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
KR4201SA3228 2022-10 2322.5 31

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 8 8 8 7 7 6
-5.33% 8 8 7 7 6 5 4
-2.67% 7 6 5 4 3 2 1
0% 4 3 1 0 -1 -3 -5
2.67% -1 -3 -5 -6 -8 -10 -11
5.33% -10 -1 -13 -15 -17 -19 -20
8.00% -21 -23 -25 -26 -28 -30 -31
KR4201SA3251 2022-10 2325 140

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 34 33 32 30 28 25
-5.33% 33 31 29 27 24 20 16
-2.67% 28 25 21 17 12 7 1
0% 18 12 6 0 -7 -13 -20
2.67% -3 -1 -19 27 -35 -43 -51
5.33% -39 -48 -56 -65 -74 -82 -91
8.00% -90 -98 -107 -115 -123 -132 -140
KR4301SA3078 2022-10 3£307.5 14

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 13 13 13 14
-5.33% 6 7 7 8 8 9 9
-2.67% 2 2 3 3 4 4 5
0% -2 -1 -1 0 1 1 2
2.67% -4 -4 -3 -3 -2 -1 -1
5.33% -6 -5 -5 -4 -4 -3 -3
8.00% -6 -6 -6 -5 -5 -5 -4
KR4301SA3102 2022-10 %310 9

7| =XHite| HEY




742 -25.00% -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8 9 9 9 9 9 9
-5.33% 5 5 5 5 6 6 6
-2.67% 1 2 2 2 3 3 3

0% -1 -1 0 0 0 1 1
2.67% -3 -3 -2 -2 -1 -1 -1
5.33% -4 -4 -3 -3 -3 -3 -2
8.00% -5 -5 -4 -4 -4 -3 -3
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SAIY  2022-09-21
712 2022-09-20

A /tEH | H 0 0 0
tllgt =K ME 0 0 0/&e
A f7t5d  |=45H 20,023 0 20,023
= E3l Me 764 21,503 -20,738| &<
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)
[EOOBD8RGM75 *SEHEE2 QX EMEN O220] A0 SAIGHK] %S
FXW213C6P: KRW/USD 27-09-22E 622
FXW213C7R: KRW/USD 27-10-22E 476
FXW213C8R: KRW/USD 28-11-22E 621
FXW213C96< USD/KRW 27-09-22E 17
FXW213C9K(USD/KRW 27-09-22E 44
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) G Rl E))

727



2022-09-21
2022-09-20

A OFEKRX3009!

BT

-|>|

KR41015C0009-2022-12 R A L] 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 76.89 153.78 230.66 307.55 384.44 461.33 538.21 615.10
0.00
0.00
0.00
0.00
7}
3. AlLE| Y o] THE(X[CHE A= H) (THREH TR
KR4101SC0009 2022-12 [AIROOK| =M= 31
7| XXpAtO] HENM
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 -21 =21 -21 -21
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
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2022-09-20

r=
H
rx

r>
RN

ol | ol
[}
| >

H1 | me | o

560

560

NN o
i

o[ | O[X
rH
|> | x| rx

1,716

OO |O|O|O

1,716

r=
B P TR

ofm|4o|do|ofm|do|do

fot
H1 | o | i

r[4r[r
rx

1,185

-1,185

2. WI|MHEe &

19

=

VNCV2-VN30 Index Future OCT22

0.00

0.00

0.00

—~ 0.00

o 0.00
ol 0.00

0.00

305.88 611.75 917.63 1,223.50 1,529.38

1,835.25

2,141.13

2,447.00

0.00

0.00

0.00

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213C6N KRW/EUR 23-09-22E
FXW213C7L«KRW/EUR 21-10-22E
FXW213C84«KRW/EUR 21-10-22E
FXW213C8P<KRW/EUR 18-11-22E
FXW213C8Q KRW/EUR 18-11-22E
VNCV2 VN30 Index Future OCT22
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U7|AHe| &
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19

F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.46 0.68 0.91 1.14 1.37 1.59

1.82

0.00

0.00

0.00

0.00 -

74

210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.46 0.68 0.91 1.14 1.37 1.59

1.82

0.00

0.00

0.00

0.00 -



210884220327-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 0.23 0.46 0.68 0.91 1.14 1.37 1.59 1.82
H 0.00
0.00
0.00
0.00 -
x|
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS Markit Global Carbon Index(TR) 182
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,634
2.1088E+11 IHS Markit Global Carbon Index(TR) 91
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 12,083 0 12,083
=4 =l A= 0 5,242 -5,242| & Q)
2. MI|A - &=
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 17.78 35.55 53.33 71.10 88.88 106.65 124.43 142.20
H 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C8S< KRW/EUR 27-09-22E
MOZz22 ECX EMISSION Dec22

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( 23t STAR 50 Index 220113(NH)

SWSTARO0O( 218t STAR 50 Index 220714(H 2| %)

onl



SAIY  2022-09-21
712 2022-09-20

Mt F75H (M= 0 0 0| &
AT 7t5dH &g 0 0 0|&te
A F75H  |[ME 923 0 923 | ZtLY
A S7t5dH &g 0 0 0|2te
2. M7|A|-He| &l x
KR41015C0009-2022-12 A A L] 200X| =M E
0.00
0.00
0.00
— 0.00
o2
;E 0.00
Or 0.00 76.89 153.78 230.66 307.55 384.44 461.33 538.21 615.10
<‘IJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KRS0003135 SWAP_MICROSOFT CP_0429 0
KRS0003224 SWAP_FIRST TRUST ECL_0602 0
KR4101SC00 2022-12 [AI|200K| =M= 74
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THl-E TR

~
~



SAIY  2022-09-21
712 2022-09-20

o

U7|AHe| &

=ES

=

KR4111SA0009-2022-10 A A FHXI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 27,800.00 55,600.00 83,400.00 111,200.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150SA0001-2022-10 SKS}O| S ATHEME

0.09

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 43,950.00 §7,900.00 131,850.00 175,800.00
M -0.02

-0.04

-0.07

-0.09 -



3. AlLtE| 2 P S =20l

KR4111SA0009 =

7| =R AbO| EH 5
A -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 -11 -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
KR4150SA0001 2022-10 SKSIO| AT HM =2 31

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -20 -20 -20 -20 -20 -20 -20
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 20 20 20 20 20 20 20
8.00% 31 31 31 31 31 31 31
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

3

I



2022-09-21

oll

Al

2022-09-20

oll

7|E

ol

ol

J

=N

u0
10

olo

ojru

iy,

a3

-

uo

ol

oju

14

=N

uo
10

@

Z| & Mo AZH(VaR : 99% A E|F=F,10Y 7

4. TP Y4 F2

olo

ojru

[

a3

uo
10



SAIY  2022-09-21
712 2022-09-20

.I

(7]
®)
-
rot
H
ogt
up
Hu
nE
rA
N
_&
g
N
ﬁ
A
A

o

U7|AHe| &

=ES

=

KR4111SA0009-2022-10 A A FHXI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 27,800.00 55,600.00 83,400.00 111,200.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR41165A0004-2022-10 L X7 H M E

0.20

0.15

0.10

—~ 0.05

L o000 ‘ ; ‘ ‘
ol 0.00 99,250.00 198,500.00 297,750.00 397,000.00

M -0.05

-0.10

-0.15




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.63

0.47

0.32

0.16

0.00

-0.16

-0.32

-0.47

-0.63

0.63

0.47

0.31

0.16

0.00

-0.47

-0.63

KR4119SA0001-2022-10 7|O}7HEHM E

/

/

/

/

.00 40,250.00 /0,/5(;0.00

120,750.00

T 1

161,000.00

/

/

72

KR4122SA0006-2022-10 A dspIZf M E

/

/

/

/

.00 316,000.00

Moo.oo

948,000.00

1

1,264,000.00

/

/

72

KR4147SA0007-2022-10 LGS}ISH/|EM &

/

/

/

/

.00 314,500.00 M0.00

943,500.00

T 1

1,258,000.00




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

ol
KR4111SA0009 2022-10 AHEMXINE M= 4
7| = XL HEY
7tA -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
KR4116SA0004 2022-10 SO EM = 4
7| = AL HE
7tA -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
KR4119SA0001 2022-10 7|OtHEH M Z 3
7|Z=ApLto| HE
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3 -3 -3 -3 -3 -3 -3
-5.33% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
8.00% 3 3 3 3 3 3
KR4122SA0006 2022-10 &H-dsSpDE M= 10
7| Z=ApLo| HE M
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0
2.67% 3 3 3 3 3
5.33% 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR4147SA0007 2022-10 LGSlet|e M E 2

=
IESNEEEY

—




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




SAIY  2022-09-21
712 2022-09-20

o

U7|AHe| &

=ES

=

KR4156SA0005-2022-10 NAVERZHE M &

0.22

0.16

0.11

— 0.05

— 0.00 T f T 1
ol 0.00 109,000.00 218,000.00 327,000.00 436,000.00

H -0.05

-0.11

-0.16

-0.22 -
712

KR41CFSA0001-2022-10 77} 7/|E M E

0.07

0.05

0.03

—~ 0.02

L o000 ‘ ‘ ‘
of 0.00 32,700.00 65,400.00 98,100.00 130,800.00

M -0.02

-0.03

-0.05

-0.07 -



3. AlLI2| 2

EELIEE TETE RSP L)

ol
2022-10 NAVERVHE M &

KR4156SA0005

7| = XL HEY
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9 -9 -9 -9 -9 -9 -9
-5.33% -6 -6 -6 -6 -6 -6 -6
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 6 6 6 6 6 6 6
8.00% 9 9 9 9 9 9 9
KR41CFSA0001 2022-10 7H7t7HE M = 6

7| = AL HE
742 -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




e 2022-09-21
Q' 2022-09-20

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

U7|AHe| &

A

19

=

CLX2-WTI CRUDE FUTURE Nov22

0.00

0.00

0.00

0.00

0.00

21.34 42.68 64.02 85.36 106.70 128.04 149.38

170.72

0.00

0.00

0.00

0.00 -

717

COF3-BRENT CRUDE FUTR JAN23

0.00

0.00

0.00

0.00

0.00

22.27 44.55 66.82 89.09 111.36 133.64 155.91

178.18

0.00

0.00

0.00

0.00 -



ECX2-E-MINI CRUDE OIL Nov22

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 21.34 42.68

64.02 85.36 106.70

T

128.04

T 1

149.38 170.72

/

0.00

/

0.00

0.00

0.00

72

EOX2-E-MINI NATURAL GAS Nov22

0.00

0.00

0.00

0.00

.00 1.95

11.70

13.65 15.60

0.00

0.00

0.00

0.00

72

HOX2-NY Harb ULSD Fut Nov22

0.00

0.00

0.00

0.00

0.00

.00 0.82 1.63

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

KR4175SA0002-2022-10 E&{ME

o~

.00 347.28 694.55 1,041.83 1,389.1 1,736.38 2,083.65 2,430.93 2,778.20

.

T~

72

NGX22-NATURAL GAS FUTR Nov22

.00 1.95 3.90 5.85 7.80 9.75 11.70 13.65 15.60

72

QSX2-Low Su Gasoil G Nov22

/

.00 233.94 467.88 701.81 935.75 1,169.69 1,403.63 1,637.56 1,871.50




XBX2-GASOLINE RBOB FUT Nov22

0.00

0.00

0.00

0.00

0.00 T T T J T 1

0.00 0.61 1.21 1.82 2.42 3.03 4.84

0.00

0.00

0.00

0.00 -

74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )

CLX2 WTI CRUDE FUTURE Nov22 18
COF3 BRENT CRUDE FUTR JAN23 30
ECX2 E-MINI CRUDE OIL Nov22 5
EOX2 E-MINI NATURAL GAS Nov22 2
HOX2 NY Harb ULSD Fut Nov22 14
KR4175SA002022-10 &M & 17
NGX22 NATURAL GAS FUTR Nov22 57
QSXx2 Low Su Gasoil G Nov22 10
XBX2 GASOLINE RBOB FUT Nov22 10

MEO| x| Mo AU (VaR : 99%ME|E=FE 10U 7| F) (THR - EH TR

471



