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BOH3-SOYBEAN OIL FUTR Mar23

0.00

0.00

0.00

0.00

0.00

15.84 31.69 47.53 63.37 79.21 95.06 110.90

126.74

0.00

0.00

0.00

0.00 -

717

CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

816.88 980.25

163.38 326.75 490.13 653.50 1,143.63

1,307.00

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 20.41 40.82 61%63 102.04 122.45 142.85 163.26
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

41.98 83.95 125.93 167.90 209.88 251.85 293.83 335.80

/

/

72

KR41755C0000-2022-12 H&{ME

o~

.00

323.75 647.50 971.25 1,295.0 1,618.75 1,942.50 2,266.25 2,590.00




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 216.31

T T

432.63

648.94 865.25 1,081.56

T

1,297.88

T 1

1,514.19 1,730.50

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.94

9.88

14.82 19.76 24.70

T

29.64

T 1

34.58 39.52

0.00

/

0.00

/

0.00

0.00

72

SH3-SOYBEAN FUTURE Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 371.13

T T

742.25

1,113.38 1,484.50 1,855.63

T

2,226.75

T 1

2,597.88 2,969.00

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 0.00 112.48 224.95 33M.90 562.38 674.85 787.33 899.80
'('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 0.00 187.69 375.38 SSM]S 938.44 1,126.13 1,313.81 1,501.50
(‘IJ 0.00 /

0.00 /

0.00

0.00
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KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 77.85 155.70 233.55 311.40 389.25 467.10 544.95 622.80
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101T30009 2023-03 ZAL200K| =M= 157
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -157 -157 -157 -157 -157 -157 -157
-5.33% -104 -104 -104 -104 -104 -104 -104
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 104 104 104 104 104 104 104
8.00% 157 157 157 157 157 157 157
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SAY  2022-12-15
1= 2022-12-14

HHEZR(FAHEY-IHEQ)
v (o1 0=

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 2,574

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,898 1,751 1,600 1,445 1,288 1,129 969
-5.33% 1,547 1,380 1,212 1,043 873 703 532
-2.67% 1,092 915 738 561 384 207 30
0% 532 355 178 0 -178 -356 -534
2.67% -127 -294 -464 -636 -810 -984 -1,159
5.33% -875 -1,025 -1,181 -1,342 -1,506 -1,672 -1,841
8.00% -1,697 -1,826 -1,964 -2,109 -2,260 -2,415 -2,574
KR4201713102 2023-01 =310 441

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 317 292 266 240 213 186 158
-5.33% 260 232 203 174 145 115 85
-2.67% 186 155 125 94 63 32 1
0% 94 63 31 0 -31 -63 -94
2.67% -16 -46 -76 -107 -138 -169 -200
5.33% -142 -169 -198 -226 -256 -286 -316
8.00% -281 -305 -331 -357 -384 -412 -441
KR4301713100 2023-01 %310 556

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -324 -360 -398 -436 -476 -515 -556
-5.33% -144 -186 -228 -271 -314 -357 -400
-2.67% 10 -35 -80 -125 -170 -216 -261
0% 138 92 46 0 -46 -92 -138
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SAY  2022-12-15
1= 2022-12-14

Mt {715 |ME 0 0 0
tllgt FtEH =M 0 0 0|ZtLY
Al & He 0 0 032
A F7t5dH  |[ME 1,115 0 1,115
A 7t |24 0 48 48| BbLY
A &2t Mz 138 2,275 -2,137 | &2
TE7|A|He| &=
OESXZ2-C3925-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T ¢ T T T )
6F 0.00 17.58 35.15 52.73 70.30 87.88 105.45 123.03 140.60
4“ 0.00
0.00
0.00
0.00
74
OESXZ2-P3925-EURO STOXX 50
0.00
0.00
0.00
— 0.00
2
?—r' 0.00 T T T 1 T T T 1
ol 0.00 3.33 6.65 9.98 13.30 16.63 19.95 23.28 26.60
'(‘IJ 0.00
0.00
0.00




0.00 -
712

VGZ2-EURO STOXX 50 Dec22

0.00
0.00
0.00
— 0.00
ol
Er’ 0-00 T T T T T T T 1
ol 0.00 995.50 1,991.00 2,986.50 3,982.00 4,977.50 5,973.00 6,968.50 7,964.00
l(“ 0.00
0.00
0.00
0.00 -
712
3. AILFE| @18 £ 0| TEHS (AT12 o] A2 ol) (EFgl:uHorgl)
FXW213CAD KRW/EUR 23-12-22E 55
FXW?213CAE(KRW/EUR 27-01-23E 55
FXW?213CBG KRW/EUR 24-02-23E 72
FXW213CBN EUR/KRW 24-02-23E 11
OESXZ2-C39 EURO STOXX 50 3
OESXZ2-P39 EURO STOXX 50 1
VGZ2 EURO STOXX 50 Dec22 89
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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 389 0 389| 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
=
=]
f‘r' 0.00 T T T T T T T 1
Or 0.00 77.85 155.70 233.55 311.40 389.25 467.10 544.95 622.80
<‘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
=’l3:.r, 0.00 T » T T T )
?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 115

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 71 66 60 53 47 40 32
-5.33% 61 54 47 39 31 24 15
-2.67% 47 38 30 22 13 4 -4

0% 27 18 9 0 -9 -18 -28
2.67% 3 -6 -16 -25 -35 -44 -54
5.33% -26 -36 -45 -55 -64 -73 -83
8.00% -60 -69 -78 -87 -97 -106 -115

KR4201713250 2023-01 =325 99
7| =R HE

74 -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 59 55 50 44 39 33 26
-5.33% 51 45 39 33 26 19 12
-2.67% 39 32 25 18 11 3 -5

0% 24 16 8 0 -8 -16 -24
2.67% 4 -5 -13 -21 -30 -38 -46
5.33% -21 -29 -38 -46 -54 -63 -71
8.00% -50 -58 -66 -74 -82 -90 -99

KR4301713100 2023-01 %310 4
7| RO HE

74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 3 3 3 3 4 4 4
-5.33% 1 1 2 2 2 3 3
-2.67% 0 0 1 1 1 2 2

0% -1 -1 0 0 0 1 1
2.67% -2 -2 -1 -1 0 0 0
5.33% -3 -2 -2 -2 -1 -1 0
8.00% -3 -3 -2 -2 -2 -1 1
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SAY  2022-12-15

1= 2022-12-14
H202REHECS (H) (X H=¢h-atd)

1. A=A

A 77t5d |95 H 0 0 0
Mt St HE 0 0 08¢
A wtsd  |FeSH 18,781 0 18,781
=2 E3t M= 0 18,310 -18,310 &<
2. WI|A- &=
3. ALIE|2E £ EHFE M LS H) (EHRI- TH3)
FXW213C9P(KRW/USD 28-12-22E 482
FXW213CAR KRW/USD 30-01-23E 268
FXW213CBQ KRW/USD 28-02-23E 663
FXW213CBW KRW/USD 28-12-22E 36
FXW213CC6( KRW/USD 28-12-22E 16
IEOOBD8RGM75 *SYER2 AUXEAEF0 O B0| AN JAISHK| $Z
4. TP &Fo| A0S A (VaR : 9% LE|+F,10L7|E) (Tl 2h3)
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SAY  2022-12-15
1= 2022-12-14
A 0FEKRX300Q1 5 A (F4

.I

KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
3]
g‘i 0.00
3'; 0.00 77.85 155.70 233.55 311.40 389.25 467.10 544.95 622.80
0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THEHDERI)
KR4101T30009 2023-03 DA L200X =M= 63
7| R KFALO| HE A
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -63 -63 -63 -63 -63 -63 -63
-5.33% -42 -42 -42 -42 -42 -42 -42
-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% 42 42 42 42 42 42 42
8.00% 63 63 63 63 63 63 63
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.29 0.59 0.88 1.17 1.46 1.76 2.05

2.34

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

0.29 0.59 0.88 1.17 1.46 1.76 2.05

2.34

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 0.28 0.57 0.85 1.13 1.41 1.70 1.98 2.26
M 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) 204
2.1088E+11 IHS Markit Global Carbon Index(TR) 102
2.1088E+11 IHS Markit Global Carbon Index(TR) 2,234
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SAY  2022-12-15
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 13,802 0 13,802
=4 =l A= 0 6,449 -6,449 | % Q|
2. MI|A - &=
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 23.06 46.13 69.19 92.25 115.31 138.38 161.44 184.50
H 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| H E| 2t U HEAL 2 = BF R

A 7/t5d  |d= 778 0 778 S U
Al QMHEA 2% 0 0 022l
| 7/t5d  |d= 0 428 -428 | U
=7 f7t5d  |2g 0 0 0=l

o

U7|AHe| &

=E

4

KR4101T30009-2023-03 R A L|200X| $=ME

0.00 -

0.00

0.00

— 0.00

— 0.00 T T T X
ol 0.00 77.85 155.70 233.55 311.40 389.25 467.10 544.95 622.80
H 0.00

0.00

0.00

0.00

717

KR4124T10003-2023-01 LG X}P7HHM E

0.09 -

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 44,600.00 89,200.00 133,800.00 178,400.00
M -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



SAY  2022-12-15
1= 2022-12-14

o

U7|AHe| &

=ES

=

KR4111T10000-2023-01 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,200.00 60,400.00 90,600.00 120,800.00

H -0.02

-0.03

-0.05

-0.06 -
712

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

0.08

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 40,750.00 §1,500.00 122,250.00 163,000.00
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




2022-12-15
2022-12-14

2. BIINHe 2OYTE
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 77.85 155.70 233.55 311.40 389.25 467.10 544.95 622.80
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101T30009 2023-03 ZAL200K| =M= 188
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -188 -188 -188 -188 -188 -188 -188
-5.33% -125 -125 -125 -125 -125 -125 -125
-2.67% -63 -63 -63 -63 -63 -63 -63
0% 0 0 0 0 0 0 0
2.67% 63 63 63 63 63 63 63
5.33% 125 125 125 125 125 125 125
8.00% 188 188 188 188 188 188 188




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-12-15
1= 2022-12-14

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

o

U7|AHe| &

=E

=

KR4111T10000-2023-01 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,200.00 60,400.00 90,600.00 120,800.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T10009-2023-01 SCHXI7HEHME

0.16

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 80,500.00 161,000.00 241,500.00 322,000.00

M o0

-0.08

-0.12




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

0.06

/

0.05

/

0.03

/

—~ 0.02

/

1

I 0.00

.00 30,700.00 /@(;0.00 92,100.00

122,800.00

M -0.02

/

-0.03
-0.05

-0.06

0.67
0.50
0.34
— 017
o_ 000
M 017
-0.34
-0.50

-0.67

0.64
0.48
0.32

~ 016
od

=

L o000

H -0.16
-0.32
-0.48

-0.64

/

72

KR4122T10007-2023-01 A dspiZfE M &

/

/

/

/

.00 335,000.00

/6{,0'00.00 1,005,000.00

1

1,340,000.00

/

/

72

KR4147T10004-2023-01 LGS}SH7|EM &

/

/

/

/

1

318,500.00 M0.00 955,500.00

1,274,000.00




3. AlLIZ| 28 2P =HFE &L Y FY)
KR4111T10000 1

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 = 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

KR4119T10003 2023-01 7|Ot/HEM = 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

KR4122T10007 2023-01 2HISDIZHE 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

KR4147T710004 2023-01 LGSISfEME 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

0.15

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  2022-12-15
1= 2022-12-14

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 29,350.00 58,700.00 88,050.00 117,400.00




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)



e 2022-12-15
Q 2022-12-14

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

U7|AHe| &

A

19

=

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

132.27

18.90 37.79 56.69 75.58 94.48 113.37

151.16

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

20.22 40.43 60.65 80.86 101.08 121.29 141.51

161.72

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 18.90 37.79

56.69 75.58 94.48

T

113.37

T 1

132.27 151.16

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 1.52

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 0.75 1.49

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~

.00 323.75 647.50 971.25 1,295.0 1,618.75 1,942.50 2,266.25 2,590.00

.

T~

72

NGH23-NATURAL GAS FUTR Mar23

.00 1.52 3.04 4.55 6.07 7.59 9.11 10.62 12.14

72

QSH3-Low Su Gasoil G Mar23

/

.00 212.50 425.00 637.50 850.00 1,062.50 1,275.00 1,487.50 1,700.00




XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.55 1.10 1.64 2.19 2.74 3.29 3.83 438
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 24
COH3 BRENT CRUDE FUTR Mar23 26
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 57
QSH3 Low Su Gasoil G Mar23 9
XBH3 GASOLINE RBOB FUT Mar23 10
4, THHAZO| XL =M H4ZH(VaR : 99%HEFF,1027|F) (T4 DERD)



