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KR41115C0007-2022-12 XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,150.00 62,300.00 93,450.00 124,600.00

A -0.02

-0.03

-0.05

-0.06 -
712

KR41505C0009-2022-12 SKS}O| S ATHEME

0.09

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 45,700.00 §1,400.00 137,100.00 182,800.00
<M -0.02

-0.05

-0.07

-0.09 -



3.AUE|IRE £YF=HS (H L YSY)

OH :
KR4111SC0007 2022-12 - dHRPHE M E 8
7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 5 5 5 5 5 5
8.00% 8 8 8 8 8 8
KR4150SC0009 2022-12 SKSIO| AT H M =
7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0
2.67% 1 1 1 1 1 1
5.33% 3 3 3 3 3 3
8.00% 4 4 4 4 4 4
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KR41115C0007-2022-12 XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,150.00 62,300.00 93,450.00 124,600.00

H o0

-0.03

-0.05

-0.06 -
712

KR41165C0002-2022-12 L XI7|HM E

0.18

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 88,250.00 176,500.00 264,750.00 353,000.00
<M -0.04

-0.09

-0.13




0.07

0.05

0.04

0.02

0.00

-0.02

-0.04

-0.05

-0.07

0.76

0.57

0.38

0.19

0.00

-0.19

-0.38

-0.57

-0.76

0.73

0.55

0.37

0.18

0.00

-0.18

-0.37

-0.55

-0.73

KR41195C0009-2022-12 7|O} X7 E M E

/

/

/

/

.00 35,000.00 ﬁo.oo

105,000.00

T 1

140,000.00

/

/
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KR41225C0004-2022-12 A dspiZfE M &

/

/

/

/

.00 380,500.00

Moo.oo

1,141,500.00

T 1

1,522,000.00

/

/

72

KR41475C0005-2022-12 LGS} S 7 H M &

/

/

/

/

.00 365,000.00 /6'00.00

1,095,000.00

T 1

1,460,000.00




3. A|lLI2| ¥ &0l X Z(X|Clj & Al of A2 M) HH L)
KR4111SC0007 2022-12 AVEERPNE M = 5
7| = XL HEY
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR4116SC0002 2022-12 HHAPHE M = 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
KR4119SC0009 2022-12 7|OtXp7HE M = 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 3
KR4122SC0004 2022-12 AHdSDIZHE M = 12
7|Z=ApLto| HE
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -12 -12 -12 -12 -12 -12 -12
-5.33% -8 -8 -8 -8 -8 -8 -8
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0
2.67% 4 4 4
5.33% 8 8 8 8 8 8 8
8.00% 12 12 12 12 12 12 12
KR4147SC0005 2022-12 LGSIEEME
7| Z=ApLO| HE
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-25.00%
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8.33%

16.67%

25.00%
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-5.33%
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0%

2.67%

5.33%

8.00%
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KR41565C0003-2022-12 NAVERZHE M E

0.19

0.14

0.09

— 0.05

— 0.00 T f T 1
ol 0.00 94,500.00 189,000.00 283,500.00 378,000.00
A -0.05

-0.09

-0.14

-0.19 -
712

KR41CFSC0009-2022-12 7|71 7/|HME

0.06

0.04

0.03

—~ 0.01

L o000 ‘ ‘ ‘
ol 0.00 29,250.00 58,500.00 87,750.00 117,000.00
U oo

-0.03

-0.04

-0.06 -
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2022-12 NAVERVHE M &

KR41565C0003

7| =R AbO| EH 5
7+A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
KR41CFSC0009 2022-12 7t7tINE M= 4

7| ZRHAto| HE Y
7t -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
4. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)
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CLF3-WTI CRUDE FUTURE Jan23

0.00

0.00

0.00

0.00

22.04

44.08 66.12 88.16 110.20 132.24

154.28

176.32

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

23.25

46.49 69.74 92.98 116.23 139.47

162.72

185.96

0.00

0.00

0.00

0.00 -




ECF3-E-mini Crude Oil Jan23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 22.04 44.08

66.12 88.16 110.20

T

132.24

T 1

154.28 176.32

/

0.00

/

0.00

0.00

0.00

72

EOF3-E-MINI NATURAL GAS Jan23

0.00

0.00

0.00

0.00

.00 1.57

10.96 12.52

0.00

0.00

0.00

0.00

72

HOF3-NY Harb ULSD Fut Jan23

0.00

0.00

0.00

0.00

0.00

.00 0.86 1.73

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

KR41755B0001-2022-11 2 ME

o~

.00 331.50 663.00 994.50 1,326.0 1,657.50 1,989.00 2,320.50 2,652.00

.

T~

72

NGF23-NATURAL GAS FUTR Jan23

.00 1.57 SdlS 4.70 6.26 7.83 9.39 10.96 12.52

72

QSF3-Low Su Gasoil G Jan23

/

.00 245.38 490.75 736.13 981.50 1,226.88 1,472.25 1,717.63 1,963.00




XBF3-GASOLINE RBOB FUT Jan23

0.00
0.00
0.00
— 0.00
&l
E': 0.00 ‘
ol 0.00 0.64 1.28 1.92 2.56 3.20 5.12
A 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )
CLF3 WTI CRUDE FUTURE Jan23 20
COH3 BRENT CRUDE FUTR Mar23 29
ECF3 E-mini Crude Oil Jan23 5
EOF3 E-MINI NATURAL GAS Jan23 9
HOF3 NY Harb ULSD Fut Jan23 17
KR4175SB00 2022-11 &M= 21
NGF23 NATURAL GAS FUTR Jan23 43
QSF3 Low Su Gasoil G Jan23 11
XBF3 GASOLINE RBOB FUT Jan23 12
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THl:2 T3



