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HHEER (FAEE-THY)
A a3

L=
KR42015C3101-2022-12 310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
74
KR42015C3127-2022-12 Z2312.5
.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00




KR43015C3100-2022-12 %310

0.00
0.00
0.00
— 0.00
&l
?L 0.00 T T T Y T T T 1
BF 0.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
4“ 0.00
0.00
0.00
0.00 -
7t4
KR43015C3126-2022-12 $£312.5
0.00
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T 1 T T T 1
?II; 0.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
0.00
0.00
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0.00 -
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3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4201SC3101 2022-12 &310 1,825
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,164 1,106 1,044 979 912 843 773
-5.33% 965 890 814 736 658 580 501
-2.67% 660 577 494 410 327 244 161
0% 242 162 81 0 -82 -164 -246
2.67% =277 -345 -416 -489 -564 -641 -718
5.33% -878 -929 -986 -1,047 -1,111 -1,178 -1,247
8.00% -1,536 -1,571 -1,612 -1,659 -1,710 -1,766 -1,825
KR4201SC3127 2022-12 3125 1,152
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
699 664 627 587 546 503 459
587 541 493 445 396 346 296
410 357 303 250 196 142 89
161 108 54 0 -54 -108 -163
-156 -203 -252 -302 -353 -404 -456
-530 -567 -608 -650 -694 -740 -787
-946 -972 -1,002 -1,036 -1,072 -1,111 -1,152
KR4301SC31 2022-12 %310 123
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-89 -94 -100 -105 -111 -117 -123
-43 -50 -56 -63 -70 -76 -83
-6 -13 -21 -28 -35 -42 -49
21 14 7 0 -7 -14 -21
39 33 27 21 14 8 1
51 46 41 36 30 25 19
57 54 50 46 42 37 32
KR4301SC31 2022-12 %3125 364
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-273 -286 -301 -316 -331 -348 -364
-136 -154 -172 -190 -209 -228 -247
-24 -44 -64 -85 -105 -126 -146
61 41 20 0 -21 -41 -62
120 102 84 65 46 26 7
158 144 128 112 96 78 60
180 170 158 145 132 117 102
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2. M7|A ™| &l X
OESXX2-C3475-EURO STOXX 50
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BF 0.00 100.00 200.00 300.00 400.00 500.00 600.00 700.00 800.00
4“ 0.00
0.00
0.00
0.00
74
OESXX2-C3500-EURO STOXX 50
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T T T T T 1
Or 0.00 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
'(‘IJ 0.00
0.00
0.00




0.00 ‘

712

OESXX2-P3475-EURO STOXX 50
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M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &L
A F7t5H ME 397 0 397 | &
=4 2715 |2 311 3,839 -3,528| &fLY
Tt7[AHel £l x
KR41015C0009-2022-12 R A 5| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
;—r’ 0.00 T T T 1 T T T 1
ol 0.00 79.36 158.73 238.09 317.45 396.81 476.18 555.54 634.90
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.00 81.88 163.75 245.63 32N.38 491.25 573.13 655.00
72
KR43015C3100-2022-12 %310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
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KR4101SC0009 2022-12 [ALR00K| =M= 32

7| Z=Xtte] HEY
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% -21 -21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
KR42015C3259 2022-12 2325 65

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 29 27 25 23 21 19
-5.33% 27 25 22 20 17 14 12
-2.67% 21 18 15 12 8 5 2
0% 11 7 4 0 -4 -7 -11
2.67% -4 -7 -11 -15 -19 -23 -26
5.33% -23 -26 -30 -34 -37 -41 -45
8.00% -46 -49 -52 -55 -59 -62 -65
KR4201SC3275 2022-12 2327.5 134

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 58 55 52 49 45 41 36
-5.33% 52 48 43 39 33 28 22
-2.67% 41 35 29 23 16 9 2
0% 22 15 8 0 -8 -15 -23
2.67% -6 -14 -22 -30 -38 -46 -54
5.33% -43 -51 -59 -67 -75 -83 -91
8.00% -90 -97 -104 -112 -119 -127 -134
KR4301SC3100 2022-12 £310 8

7| =XHAte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 7 7 7 8 8
-5.33% 3 3 4 4 5 5 6
-2.67% 0 1 1 2 2 3 3
0% -1 -1 0 0 0 1 1
2.67% -3 -2 -2 -1 -1 -1 0
5.33% -3 -3 -3 -2 -2 -2 -1
8.00% -4 -4 -3 -3 -3 -2 -2
KR43015C3126 2022-12 %3125 9
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 7 7 7 8 8 9
-5.33% 3 4 4 4 5 5 6
-2.67% 1 1 2 2 2 3 3

0% -1 -1 0 0 0 1 1
2.67% -3 -2 -2 -2 -1 -1 0
5.33% -4 -3 -3 -3 -2 -2 -1
8.00% -4 -4 -4 -3 -3 -3 -2
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SAY  2022-11-21

1= 2022-11-18
H202REHECS (H) (X H=¢h-atd)

1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 19,213 0 19,213
A S35t Mz 0 18,798 -18,798| & Q)
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (THEHTER)
FXW213C8R: KRW/USD 28-11-22E 599
FXW213C9P(KRW/USD 28-12-22E 499
FXW213CAR KRW/USD 30-01-23E 277
FXW213CB1(KRW/USD 28-11-22E 54
FXW213CBG KRW/USD 28-11-22E 75
IEOOBD8RGM75 *SIHBZ2 L QX EAEO| 0{H 20| A0l JAISHK| LS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )
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1. A=A

KR41015C0009-2022-12 R A L] 200X| =M E
0.00
0.00
0.00
— 0.00
ol
?i':.r, 0.00
3'; 0.00 79.36 158.73 238.09 317.45 396.81 476.18 555.54 634.90
0.00
0.00
0.00
0.00
7+
A LE| Y &R ZHF(Z|C &AL ZH) (THREH TR
KR4101SC0009 2022-12 AAI200K =M= 32
|_7|c_x|-)\|-o| tﬂEA—i
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 =21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
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Al E3} ME 0 0/ &2
=A 7158 |2 850 850 & 2|
= =3t M= 625 625 0| &

2. WI|MHEe &
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F=

3. MLIE|E £ A ZHF (L0 H=H)
2.5504E+11 VN30TR Index(EUR)
FXW213C9M KRW/EUR 23-12-22E
FXW213CAR EUR/KRW 28-11-22E
FXW213CAYI KRW/EUR 28-11-22E
FXW213CBE(EUR/KRW 28-11-22E
FXW213CBE(EUR/KRW 23-12-22E
FXW213CBE(KRW/EUR 28-11-22E
FXW213CBJC KRW/EUR 28-11-22E
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210884220325-IHS Markit Global Carbon Index(TR)
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210884220327-IHS Markit Global Carbon Index(TR)
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210884221024-1HS Markit Global Carbon Index(TR)
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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) 91
2.1088E+11 IHS Markit Global Carbon Index(TR) 1,998
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Al E3} ME 0 0 0/ &2
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2. WI|NHO| £YRE
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0.00
0.00
0.00
. 0.00
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EL
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H 0.00
0.00
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3. ALIE| 2 P THSE HE L0 E=H)
FXW213CATIKRW/EUR 23-11-22E
FXW213CB7(KRW/EUR 23-11-22E
FXW213CB8(KRW/EUR 23-11-22E
MOZz23 ECX EMISSION Dec23

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)

=
40
s
o
1o



2022-11-21

ol
=

Al

2022-11-18

71EY

of |\ of
KO | KO
[N Ne)

o

)
o | O
o|lo

=)

[
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

m mn oM m
AN AN AN

—~ ~ Xl
el T
£€n 2
m M ™M ™M
Al Al A
m M M ™M
o O o o
AN AN AN N
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
el ol vyl
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
== ==
nvn v v v

onl

<
N~



2022-11-21

ol
=

Al

2022-11-18

71EY

of |\ of
KO | KO
ol|w
I
!
[ee)
o | O
o|w
I
0
<o)
ol | ofl
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

11

13

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



o 2022-11-21
Q 2022-11-18

2. WI|MHEe &

A

3. MLIE| 28 £FZHFE L0 =)

KR41F7SC00 2022-12 717t QEHO|7HE M &
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL 0602

4EQ ZCfEHESHU(VaR : 9% E|FF, 102 7|F)

M3 RIIEA |2 0 0|&e
M {7t53H  |ELS 0 0/&e
=A S7tsd |2 0 0| %e
A FtE5H |ELS 0 122 -122| &2
oz
KR41F75C0000-2022-12 77} 2H|O| 7| H M &
0.06
0.05
0.03
0.02
0.00
0.00 30,450.00 60,900.00 91,350.00 121,800.00
-0.02
-0.03
-0.05
-0.06
74

FI\'I
£
1E
1S
o



SAY  2022-11-21
1= 2022-11-18

o

U7|AHe| &

=ES

=

KR41115C0007-2022-12 A FHXI7|HM S

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,900.00 61,800.00 92,700.00 123,600.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR41505C0009-2022-12 SKSIO| S ATHEHME

0.09

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 44,400.00 §8,800.00 133,200.00 177,600.00

M -0.02

-0.04

-0.07

-0.09 -



3. ALIE| 8 £ FZHSEIHE L E=H)

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 HM =2
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

o



2022-11-21

oll

Al

2022-11-18

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



SAY  2022-11-21
1= 2022-11-18

SOLSHE A2 2 HM 7| Kt &2 X H K|
Hok2oH

o

U7|AHe| &

=E

=

KR41115C0007-2022-12 A FHXI7|HM S

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,900.00 61,800.00 92,700.00 123,600.00

W o0

-0.03

-0.05

-0.06 -
712

KR41165C0002-2022-12 L XI7HEME

0.17

0.13

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 84,750.00 169,500.00 254,250.00 339,000.00

M o0

-0.08

-0.13




0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.70

0.53

0.35

0.18

0.00

-0.18

-0.35

-0.53

-0.70

0.71

0.53

0.35

0.18

0.00

-0.18

-0.35

-0.53

-0.71

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

/

/

/

/

133,000.00

Moo.oo

.00 33,250.00 /@60.00 99,750.00
7t
KR41225C0004-2022-12 AHdspiZf M &
.00 351,500.00 1,054,500.00

1,406,000.00

/

/

72

KR41475C0005-2022-12 LGS}SH /| EM &

/

/

/

/

.00

353,000.00 Mo.oo

1,

T 1

059,000.00 1,412,000.00




3. ALIE| 8 £ FZHSEIHE L E=H)

KR4111SC0007
7| =R AbO| EH 5
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% -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
KR41165C0002 2022-12 ACYAHE 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% -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% 4 4 4 4 4 4 4
KR4119SC0009 2022-12 7|OtA7HE M= 2
7| = XAt HE Y
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% -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
5.33% 2 2 2 2 2 2
8.00% 2 2 2 2 2 2
KR4122SC0004 2022-12 AHISDIZHE M Z 11
7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11 -11 -11 -11 -11 -11 -11
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -4 -4 -4 -4 -4 4 4
0% 0 0 0 0 0 0 0
2.67% 4 4 4
5.33% 7 7 7 7 7 7 7
8.00% 11 11 11 11 11 11 11
KR41475C0005 2022-12 LGSISIfEME 2




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




U7|AHe| &

A

0.19

0.14

0.09

0.05

0.00

-0.05

-0.09

-0.14

-0.19

0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06

SAIY  2022-11-21
1= 2022-11-18

SoLetn a2 HEMNEQM EIHA
A a3

o

=ES

=

KR41565C0003-2022-12 NAVERZ|HM E

185,500.00

278,250.00

371,000.00

.00 92,750.00
74
KR41CFSC0009-2022-12 77t 7|HME
.00 28,800.00 57,600.00 86,400.00 115,200.00




3. AlLI2| 2

EELIEE TETE RSP L)

ol
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% -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
KR41CFSC0009 2022-12 7t7tIE 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)



o 2022-11-21
Q 2022-11-18

OLAX| QI A B A B (K A-THEE)

U7|AHe| &

A

x|
3

r=

N
o[
i
o

ol
rH

N
o[
i

r=
22|

[

268

rx|do|rx| 4o
Mo
()

ol
[t}

Mo
k0
€3

19

=

CLF3-WTI CRUDE FUTURE Jan23

0.00

0.00

0.00

0.00

0.00

20.35

40.70 61.05 81.40 101.75 122.10

142.45

162.80

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

22.00

44.00 65.99 87.99 109.99 131.99

153.98

175.98

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 20.35 40.70

61.05 81.40 101.75

T

122.10

T 1

142.45 162.80

/

0.00

/

0.00

0.00

0.00

72

EOF3-E-MINI NATURAL GAS Jan23

0.00

0.00

0.00

0.00

.00 1.69

10.11

11.80 13.48

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 0.85

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

KR41755C0000-2022-12 H2{ME

o~

.00 335.25 670.50 1,005.75 1,341.0 1,676.25 2,011.50 2,346.75 2,682.00

.

T~

72

NGF23-NATURAL GAS FUTR Jan23

.00 1.69 3.37 5.06 6.74 8.43 10.11 11.80 13.48

72

QSF3-Low Su Gasoil G Jan23

/

.00 236.06 472.13 708.19 944.25 1,180.31 1,416.38 1,652.44 1,888.50




XBF3-GASOLINE RBOB FUT Jan23

0.00
0.00
0.00
— 0.00
ol
Erf 0.00 T T T J T 1
ol 0.00 0.60 1.20 1.80 2.40 3.00 4.80
M 0.00
0.00
0.00
0.00 -
7%
3. AlL2|2 £ P RHE @A ML) (EHS1: Tt )
CLF3 WTI CRUDE FUTURE Jan23 19
COH3 BRENT CRUDE FUTR Mar23 28
ECF3 E-mini Crude Oil Jan23 4
EOF3 E-MINI NATURAL GAS Jan23 9
HOF3 NY Harb ULSD Fut Jan23 16
KR4175SC00 2022-12 &M & 21
NGF23 NATURAL GAS FUTR Jan23 46
QSF3 Low Su Gasoil G Jan23 11
XBF3 GASOLINE RBOB FUT Jan23 11
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THR - EH TR

487




