Q  2022-12-14
Q 2022-12-13

U7|AHe| &

A

19

=

BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

15.37 30.74 46.10 61.47 76.84 92.21 107.57

122.94

0.00

0.00

0.00

0.00 -

717

CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

817.50 981.00

163.50 327.00 490.50 654.00 1,144.50

1,308.00

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

0.00

CTH3-COTTON NO.2 FUTR Mar23

/

00 19.85 39.70 59%39 99.24 119.09 138.93 158.78
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

41.76 83.53 125.29 167.05 208.81 250.58 292.34 334.10

/

/

72

KR41755C0000-2022-12 H&{ME

o~

.00

326.43 652.85 979.28 1,305.7 1,632.13 1,958.55 2,284.98 2,611.40




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 215.56

T T

431.13

646.69 862.25 1,077.81

T

1,293.38

T 1

1,508.94 1,724.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.85

9.69

14.54 19.38 24.23

T

29.07

T 1

33.92 38.76

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 366.38

T T

732.75

1,099.13 1,465.50 1,831.88

T

2,198.25

T 1

2,564.63 2,931.00

0.00

0.00

0.00

0.00



SMH3-SOYBEAN MEAL FUTR Mar23

0.00 /

0.00 /

0.00 /
— 0.00
z /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 112.10 224.20 33M.40 560.50 672.60 784.70 896.80
'('IJ 0.00 /

0.00 /

0.00

0.00

74
WH3-WHEAT FUTURE(CBT) Mar23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 188.69 377.38 SSM]S 943.44 1,132.13 1,320.81 1,509.50
(‘IJ 0.00 /

0.00 /

0.00

0.00
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3. AlLE| Y & THE(X[CHE A= H)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS

[CHEHO &S A (VaR : 99% M E|+F, 10U 7| &)
SHEE X RLUAE 02 Z0] A0 SAISHA| &
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2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 77.08 154.15 231.23 308.30 385.38 462.45 539.53 616.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 180
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -180 -180 -180 -180 -180 -180 -180
-5.33% -120 -120 -120 -120 -120 -120 -120
-2.67% -60 -60 -60 -60 -60 -60 -60
0% 0 0 0 0 0 0 0
2.67% 60 60 60 60 60 60 60
5.33% 120 120 120 120 120 120 120
8.00% 180 180 180 180 180 180 180
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HHEER (FAEE-THY)
A a3

L=
KR4201T13078-2023-01 =307.5
.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00
74
KR4201T13102-2023-01 =310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00




0.00

KR4301T13100-2023-01 %310

0.00

0.00

0.00

0.00

0.00

.00

77.50

155.00

232.50

310.00

387.50

465.00

542.50

0.00

0.00

0.00 -

620.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201713078 2023-01 &307.5 2,487

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,784 1,641 1,493 1,340 1,184 1,026 865
-5.33% 1,471 1,306 1,138 969 799 627 454
-2.67% 1,061 882 702 522 342 162 -18
0% 551 367 184 0 -184 -367 -551
2.67% -56 -235 -415 -596 -777 -959 -1,142
5.33% -753 -918 -1,087 -1,260 -1,434 -1,611 -1,789
8.00% -1,528 -1,674 -1,827 -1,986 -2,149 -2,317 -2,487
KR4201713102 2023-01 =310 425

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 297 273 248 222 196 169 141
-5.33% 247 219 190 161 132 102 73
-2.67% 180 149 118 87 56 25 -7
0% 97 64 32 0 -32 -64 -97
2.67% -4 -36 -68 -100 -132 -164 -197
5.33% -121 -151 -181 -212 -243 -275 -306
8.00% -252 -279 -307 -336 -365 -395 -425
KR4301713100 2023-01 #310 545

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -327 -360 -395 -431 -468 -506 -545
-5.33% -150 -189 -229 -269 -310 -352 -393
-2.67% 5 -39 -82 -126 -169 -213 -257
0% 135 90 45 0 -45 -90 -135
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M e = A 0 0 0
Al Q75 |8M 0 0 e
Al & He 0 0 032
=4 2715 |[ME 1,100 0 1,100
+A f7t5d  |&M 0 47 -47 | LY
A =2} ME 138 2,274 -2,136| &2
27| A el 2o E
OESXZ2-C3925-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
;EL 0.00 : : : , : : : J
ol 0.00 10.93 21.85 32.78 43.70 54.63 65.55 76.48 87.40
H 0.00
0.00
0.00
0.00
7%
OESXZ2-P3925-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T 1 T T T 1
ol 0.00 10.43 20.85 31.28 41.70 52.13 62.55 72.98 83.40
@ 0.00
0.00
0.00




0.00 -

712

VGZ2-EURO STOXX 50 Dec22

0.00
0.00
0.00
—~ 0.00
=
Er’ 0-00 T T T d T T T 1
ol 0.00 981.75 1,963.50 2,945.25 3,927.00 4,908.75 5,890.50 6,872.25 7,854.00
l(“ 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
FXW213CAD KRW/EUR 23-12-22E 55
FXW213CAE(KRW/EUR 27-01-23E 55
FXW213CBG KRW/EUR 24-02-23E 72
FXW213CBN EUR/KRW 24-02-23E 11
OESXZ2-C39 EURO STOXX 50 2
OESXZ2-P39 EURO STOXX 50 2
VGZ2 EURO STOXX 50 Dec22 88
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) G L)
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2| C| ool K200(F A B 8- THIT ZHE E)

M LIIEH |ME 0 0 o1&
M {715d |24 0 0 0| &fLH
A LIIEH |ME 385 0 385| ZFLY
A *t5H |24 78 3,803 -3,726| &Ly
TE7[A| "l &l x
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
E‘r' 0.00 T T T 1 T T T 1
6r 0.00 77.08 154.15 231.23 308.30 385.38 462.45 539.53 616.60
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
KR4201T13227-2023-01 £322.5
0.00
0.00
0.00
— 0.00
ol
% 0.00
3F 0.00 80.63 161.25 241.88 322.50 403.13 483.75 564.38 645.00
<‘IJ 0.00
0.00
0.00
0.00



KR4201T13250-2023-01 2325

0.00
0.00
0.00
— 0.00
&l
?L 0.00 T T T T T T T 1
?l: 0.00 81.25 162.50 243,75 325.00 406.25 487.50 568.75 650.00
0.00
0.00
0.00
0.00
7t4
KR4301T13100-2023-01 310
0.00 -
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T T T T T 1
?II; 0.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
0.00
0.00
0.00
0.00
74
3. AlLI2|E &l HF (X C =40 Hd=H) (GE R L))
KR4101T30009 2023-03 DA I200K| M2 31
7| Z=EX4Ee| HEd
7tA -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
KR4201T13227 2023-01 23225 110

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 66 61 55 49 36 28
-5.33% 57 51 44 36 21 13
-2.67% 45 37 28 20 3 -6

0% 27 18 9 0 -18 -28
2.67% 5 -4 -14 -24 -43 -52
5.33% -21 -31 -41 -51 -70 -80
8.00% -53 -62 -72 -81 -101 -110

KR4201T13250 2023-01 =325 95
EN I

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 55 51 46 41 29 23
-5.33% 48 42 36 30 17 10
-2.67% 38 31 24 17 2 -6

0% 24 16 8 0 -16 -24
2.67% 6 -3 -11 -20 -37 -45
5.33% -17 -25 -34 -43 -60 -69
8.00% -43 -52 -60 -69 -86 -95

KR4301713100 2023-01 =310 5
Zl[E=A

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 3 3 3 4 4 5
-5.33% 1 2 2 2 3 3
-2.67% 0 0 1 1 2 2

0% -1 -1 0 0 1 1
2.67% -2 -2 -1 -1 0 0
5.33% -3 -2 -2 -2 -1 -1
8.00% -3 -3 -3 -2 -2 -1
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SAIY  2022-12-14

712 2022-12-13
H202REHECS (H) (X H=¢h-atd)

1. A=A

Mt /tEH | H 0 0 0
M =K ME 0 0 0|&te
A f7t5d  |=45H 18,807 0 18,807
A E35} NME 0 18,447 -18,447 | % 2|
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THEHTER)
FXW213C9P(KRW/USD 28-12-22E 486
FXW213CAR KRW/USD 30-01-23E 270
FXW213CBQ KRW/USD 28-02-23E 668
FXW213CBW KRW/USD 28-12-22E 37
FXW213CC6( KRW/USD 28-12-22E 16
[EOOBD8RGM75 *SEESS X EMEN 20| AN SAIGHK| RS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )
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2O0FEKRX300Q1 S A 2 (FA-THE )
1. A=A

KR4101T30009-2023-03 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 77.08 154.15 231.23 308.30 385.38 462.45 539.53 616.60
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) :HHOER)
KR4101T30009 2023-03 LA L200K|=M = 62
|_7|c_x|-)\|-o| tﬁEA—i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -4 -41 -41 -41
-2.67% =21 =21 -21 =21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
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FXW213C9M KRW/EUR 23-12-22E
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F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.30 0.60 0.89 1.19 1.49 1.79 2.08

2.38

0.00

0.00

0.00

0.00 -

74

210884220327-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.30 0.60 0.89 1.19 1.49 1.79 2.08

2.38

0.00

0.00

0.00

0.00 -



210884221024-1HS 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 0.29 0.57 0.86 1.14 1.43 1.71 2.00 2.28
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) 206
2.1088E+11 IHS Markit Global Carbon Index(TR) 103
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,259
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 14,029 0 14,029
A &2t Mz 0 6,446 -6,446| %t Q|
2. M7|A|-He| &l x
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
— 0.00
&l
EEI‘ 0.00
BF 0.00 23.44 46.89 70.33 93.77 117.21 140.66 164.10 187.54
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213CBP(KRW/EUR 23-12-22E
FXW213CCT(KRW/EUR 23-12-22E
MOZ23 ECX EMISSION Dec23
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)
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Of| #{E| 2 ot U HhAt 2 = B K4k

M f7t5d  |ME 0 0 o1&
M f715d  |2a¢ 0 0 0| &
= m7ted (M= 0 1,194 -1,194| U4
A f715d  |a¢ 0 0 0/ &Q
TE7[A| "l &l x
KR4101T30009-2023-03 R A L|200X| $=ME
0.00 -
0.00
0.00
— 0.00
3]
E‘r' 0.00 T T T T T T T 1
6r 0.00 77.08 154.15 231.23 308.30 385.38 462.45 539.53 616.60
<‘IJ 0.00
0.00
0.00
0.00
74
KR4124T10003-2023-01 LG X}P7HHM E
0.09 -
0.07
0.04
— 0.02
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 43,500.00 87,000.00 130,500.00 174,000.00
<‘IJ -0.02
-0.04
-0.07
-0.09



3. AILIE| 2 2P ZHF (X &M HFH)
KR41017300 2023-03 A I|200X| &M E
KR4124T71002023-01 LGHAIZHEHM =
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

4, TPHAEO| &AM (VaR : 99%AE|FF,1027|F)

I’_T_I
£
1E
2
o



SAIY  2022-12-14
712 2022-12-13

o

U7|AHe| &

=ES

=

KR4111T10000-2023-01 A A XI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,900.00 59,800.00 89,700.00 119,600.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150T10008-2023-01 SKS}O| S AT|EHME

0.08

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 40,900.00 §1,800.00 122,700.00 163,600.00
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




2022-12-14
2022-12-13

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 77.08 154.15 231.23 308.30 385.38 462.45 539.53 616.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 186
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -186 -186 -186 -186 -186 -186 -186
-5.33% -124 -124 -124 -124 -124 -124 -124
-2.67% -62 -62 -62 -62 -62 -62 -62
0% 0 0 0 0 0 0 0
2.67% 62 62 62 62 62 62 62
5.33% 124 124 124 124 124 124 124
8.00% 186 186 186 186 186 186 186




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAIY  2022-12-14
712 2022-12-13

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 29,900.00 59,800.00 89,700.00 119,600.00

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 78,250.00 156,500.00 234,750.00 313,000.00

M o0

-0.08

-0.12




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

0.06

/

0.04

/

0.03

/

—~ 0.01

/

1

I 0.00

.00 29,950.00 /ﬁo.oo

T

89,850.00

119,800.00

M -0.01

-0.03
-0.04

-0.06

0.65
0.48
0.32
—~ 0.16
o_ 000
W 016
-0.32
-0.48

-0.65

0.62
0.46
0.31

~ 015
od

=

L o000

H -0.15
-0.31
-0.46

-0.62

/

/

72

KR4122T10007-2023-01 A dspiZfE M &

/

/

/

/

.00 323,000.00 969,000.00

Moo.oo

1

1,292,000.00

/

/

72

KR4147T10004-2023-01 LGS}SH7|EM &

/

/

/

/

1

T

925,500.00

308,500.00 Mo.oo

1,234,000.00




3. AlL2leE 2P ZHSE E

KR4111T10000 2023-01 AHEMRINE M Z
7| = XpLto| HE
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
KR4116T10009 2023-01 HLHAPHEM = 3
7| = AL HE
7tA -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 Z|Op7iHE M = 2
7|Z=ApLto| HE
7tA -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
KR4122T10007 2023-01 AHSDIZHEM = 10
7 | 54
7tA -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 0
2.67% 3 3 3 3 3 3
5.33% 7 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR4147T10004 2023-01 LGStEEME 1
7|Z=ApLto] HE M




7t

-25.00%

-16.67%

0%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%

— | =] O O|O




U7|AHe| &

A

0.19

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.19

0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06

SAY  2022-12-14
712 2022-12-13

SoLetn a2 HEMNEQM EIHA
CH S

o

=ES

=

KR4156T10005-2023-01 NAVERZHEHM E

194,000.00

291,000.00

388,000.00

.00 97,000.00
74
KR41CFT10006-2023-01 7|7} 7| H M E
.00 29,150.00 58,300.00 87,450.00 116,600.00




3. ALIE| 8 £ FZHSEIHE L E=H)
1

KR4156T10005 2023-01 NAVERVWE M Z

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
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 S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)



Q  2022-12-14
Q 2022-12-13

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

U7|AHe| &

A

1

=

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

18.37 36.73 55.10 73.46 91.83 110.19 128.56

146.92

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

19.59 39.17 58.76 78.34 97.93 117.51 137.10

156.68

0.00

0.00

0.00

0.00 -



ECH3-E-mini Crude Oil Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 18.37 36.73

55.10 73.46 91.83

T

110.19

T 1

128.56 146.92

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 1.45

10.13 11.58

0.00

0.00

0.00

0.00

72

HOH3-NY Harb ULSD Fut Mar23

0.00

0.00

0.00

0.00

0.00

.00 0.72

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~

.00 326.43 652.85 979.28 1,305.7 1,632.13 1,958.55 2,284.98 2,611.40

.

T~

72

NGH23-NATURAL GAS FUTR Mar23

.00 1.45 2.90 4.34 5.79 7.24 8.69 10.13 11.58

72

QSH3-Low Su Gasoil G Mar23

/

.00 204.50 409.00 613.50 818.00 1,022.50 1,227.00 1,431.50 1,636.00




XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
ol
EF’ 0.00 T T T J T T T 1
ol 0.00 0.53 1.06 1.58 2.11 2.64 3.17 3.69 4.22
M 0.00
0.00
0.00
0.00 -
7%
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (THI B TR
CLH3 WTI CRUDE FUTURE Mar23 23
COH3 BRENT CRUDE FUTR Mar23 25
ECH3 E-mini Crude Oil Mar23 8
EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 13
KR4175SC00 2022-12 &M & 24
NGH23 NATURAL GAS FUTR Mar23 54
QSH3 Low Su Gasoil G Mar23 9
XBH3 GASOLINE RBOB FUT Mar23
4. TPE A EO| Z|Ci Mo H4FH(VaR : 99%LE|FFE,10Y7|E) (Tt 2HR)



