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ol 0.00 39,400.00 78,800.00 118,200.00 157,600.00
M -0.02

-0.04

-0.06

-0.08 -



3. ALtE|E8 &9 7=

KR4111T710000 2023-01 fd™RPIHE M E

7 a2 E=
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8
KR4150710008 2023-01 SKSIO|HATHHMZ 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 M-E0| X|CfEHO|4FH(VaR : 99%LE|IFTE,10Y7|F) (GRS




2022-12-09
2022-12-08

Of==(1) O &= (2)
2l 5 (M= 1,919 0 1,919| &Ly
A 2715# (M2 1,919 0 1,919 | =Ly
2. MI|A - &=
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 76.75 153.50 230.25 307.00 383.75 460.50 537.25 614.00
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4101T30009 2023-03 ZAIL200K| =M= 154
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -154 -154 -154 -154 -154 -154 -154
-5.33% -103 -103 -103 -103 -103 -103 -103
-2.67% -51 -51 -51 -51 -51 -51 -51
0% 0 0 0 0 0 0 0
2.67% 51 51 51 51 51 51 51
5.33% 103 103 103 103 103 103 103
8.00% 154 154 154 154 154 154 154




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAIY  2022-12-09
712 2022-12-08

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

o

U7|AHe| &

=E

=

KR4111T10000-2023-01 A A XI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,450.00 58,900.00 88,350.00 117,800.00

W oo

-0.03

-0.04

-0.06 -
712

KR4116T10009-2023-01 SCHXI7HEHME

0.16

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 80,000.00 160,000.00 240,000.00 320,000.00

M o0

-0.08

-0.12




KR4119T10003-2023-01 7|O}7HHM &

123,600.00

1,394,000.00

1,332,000.00

0.06 /
0.05 /
0.03 /
— 0.02
o /
=|
f__ 0.00 ; ; .
Or 0.00 30,900.00 /6(;0.00 92,700.00
'(‘IJ -0.02 /
-0.03 /
-0.05
-0.06
7t
KR4122T10007-2023-01 & dspI7H'E M &
0.70 /
0.52 /
0.35 /
— 0.17
ol /
=]
g_ 0.00 ‘ . )
Or 0.00 348,500.00 MO0.00 1,045,500.00
(‘IJ -0.17 /
-0.35 /
-0.52
-0.70
74
KR4147T10004-2023-01 LGS}SH7|EM &
0.67 /
0.50 /
0.33 /
— 0.17
2 /
=|
L o000 x x \
Or 0.00 333,000.00 M0.00 999,000.00
(‘IJ -0.17 /
-0.33 /
-0.50
-0.67



3. AILIE| 2 2P ZHF (X &M HFH) (AR
KR4111T710000 2023-01 fd™RPIHE M E 5
7| BRHAtO| HE
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
KR4116T10009 2023-01 ACYA/HE M = 3
7| ZRHAto| HE Y
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
KR4119T10003 2023-01 7|Ot7HE M= 2
7| = XAt HE Y
7+ -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 1
5.33% 2 2 2 2 2 2
8.00% 2 2 2 2 2 2
KR4122T710007 2023-01 AISDIZHE M E 11
7 | HESd
7+ -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
KR4147T710004 2023-01 LGSISfEME 2
7| =XHite| HEY




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
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KR4156T10005-2023-01 NAVERZHEHM E

187,000.00

280,500.00

374,000.00

.00 93,500.00
74
KR41CFT10006-2023-01 7|7} 7| H M E
.00 27,800.00 55,600.00 83,400.00 111,200.00




3. ALIE| 8 £ FZHSEIHE L E=H)
1

KR4156T10005 2023-01 NAVERVWE M Z

7| =R AbO| EH 5
74 -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
KR41CFT10006 2023-01 7t7tE M= 4

7| ZRHAto| HE Y
74 -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 M-E0| X|CfEHO|4FH(VaR : 99%LE|IFTE,10Y7|F) (GRS
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Mo
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0.00

19

=

CLF3-WTI CRUDE FUTURE Jan23

0.00

0.00

0.00

0.00

18.00

36.01 54.01 72.01 90.01 108.02

126.02

144.02

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

19.40

38.80 58.19 77.59 96.99 116.39

135.78

155.18

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 18.00 36.01

54.01 72.01 90.01

T

108.02

T 1

126.02 144.02

/

0.00

/

0.00

0.00

0.00

72

ECH3-E-mini Crude Oil Mar23

0.00

0.00

0.00

0.00

/

.00 18.13

T T

36.26

54.39 72.52 90.65

T

108.78

T 1

126.91 145.04

0.00

/

0.00

/

0.00

0.00

72

EOF3-E-MINI NATURAL GAS Jan23

0.00

0.00

0.00

0.00

0.00

00 1.43 2.86

10.01 11.44

0.00

0.00

0.00

0.00



HOF3-NY Harb ULSD Fut Jan23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.70 1.39 2.09 2.78 3.48 4.17

0.00

0.00

0.00

0.00

72

KR41755C0000-2022-12 E2{ME

0.00

0.00

0.00

~

0.00

.00 329.75 659.50 989.25 1,319.0 1,648.75 1,978.50

T 1

2,308.25 2,638.00

0.00

.

0.00

0.00

T~

0.00

72

NGF23-NATURAL GAS FUTR Jan23

0.00

0.00

0.00

0.00

0.00

.00 1.43 2.86 4.29 5.72 7.15 8.58

10.01 11.44

0.00

0.00

0.00

0.00



NGH23-NATURAL GAS FUTR Mar23

0.00

0.00

0.00

0.00

0.00

0.00

.00 1.30

0.00

0.00

0.00

0.00

712

QSF3-Low Su Gasoil G Jan23

0.00

0.00

0.00

0.00

/

.00 202.63

T T

405.25

607.88 810.50 1,013.13

T

1,215.75

T 1

1,418.38 1,621.00

0.00

/

0.00

/

0.00

0.00

72

XBF3-GASOLINE RBOB FUT Jan23

0.00

0.00

0.00

0.00

0.00

.00 0.52

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLF3
COH3
ECF3
ECH3
EOF3
HOF3

WTI CRUDE FUTURE Jan23
BRENT CRUDE FUTR Mar23
E-mini Crude Oil Jan23
E-mini Crude Oil Mar23
E-MINI NATURAL GAS Jan23
NY Harb ULSD Fut Jan23

KR4175SC00 2022-12 HEME

NGF23
NGH23
QSF3
XBF3

NATURAL GAS FUTR Jan23
NATURAL GAS FUTR Mar23
Low Su Gasoil G Jan23

GASOLINE RBOB FUT Jan23

O Ar2 U (VaR : 99% A E| =, 10Y7|F)

o
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