= 2022-01-19

U7|AHe| &

A

1= 2022-01-18
EHASHMED K| H-THEH)
A a3

o

JEES

BOH2-SOYBEAN OIL FUTR Mar22

561.02

374.01

187.01

0.00

14.62

29.23 43.85 58.46 73.08 87.69

102.31 116.92

-187.01

-374.01

-561.02

-748.02 -

717

CH2-CORN FUTURE Mar22

1,199.40

899.55

599.70

299.85

0.00
0.00

149.06

298.13 447.19 596.25 745.31 894.38

1,043.44  1,192.50

-299.85

-599.70

-899.55

-1,199.40 -



CTH2-COTTON NO.2 FUTR Mar22

425.14

318.86

212.57

106.29

e _

0.00

0.00

29.93 59.85 89.78 119.70 149.63 179.55 209.48 239.40

-106.29

/

-212.57

/

-318.86

-425.14

72

KCH2-COFFEE 'C' FUTURE Mar22

717.93

478.62

239.31

/ —

0.00

.00

59.91 119.83 179.74 239.65 299.56 359.48 419.39 479.30

-239.31

/

-478.62

/

-717.93

-957.24

580.81

387.21

193.60

0.00

-193.60

-387.21

-580.81

-774.41

72

KR4175520006-2022-02 &M E

~.

o~

~.

.00

297.85 595.70 893.55 1,191.4 1,489.25 1,787.10 2,084.95 2,382.80




352.32

264.24

1

A -88.08
-176.16
-264.24

-352.32

KWH2-KC HRW WHEAT FUT Mar22

76.16

88.08

i

T 1

0.00
0.00

186.25

T T

372.50

558.75 745.00 931.25 1,117.50

1,303.75

1,490.00

/

/

712

SBH2-Sugar #11 (WORLD) Mar22

602.47

451.85

301.23

150.62

i

T 1

0.00
0.00

4.58 9.16

13.73 18.31 22.89 27.47

32.04 36.62

-150.62

/

-301.23

/

-451.85

-602.47

72

SH2-SOYBEAN FUTURE Mar22

1,054.68

791.01

527.34

263.67

i

T 1

0.00
0.00

T T

342.44 684.88

1,027.31 ,369.75 1,712.19 2,054.63

2,397.06 2,739.50

-263.67

-527.34

-791.01

-1,054.68



SMH2-SOYBEAN MEAL FUTR Mar22

576.98 /
432.73 /
288.49 /
— 14424
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 101.40 202.80 SOM.SO 507.00 608.40 709.80 811.20
'(‘IJ -144.24 /
-288.49 /
-432.73
-576.98
74
WH2-WHEAT FUTURE(CBT) Mar22
570.06 /
427.55 /
285.03 /
— 142.52
z /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 185.38 370.75 SSM.SO 926.88 1,112.25  1,297.63  1,483.00
(‘IJ -142.52 /
-285.03 /
-427.55
-570.06
7}
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TP M EC| XM S H(VaR : 99%LEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



U7|AHe| &

A

-190.33

-380.65

-570.98

-761.30 -

SAY  2022-01-19
1= 2022-01-18

ADtEQIHA R
A a3

19

=

KR4101530001-2022-03 A A I 200X| =M E

570.98

380.65

190.33

0.00

95.16 190.33 285.49 380.65 475.81 570.98 666.14

761.30

717

KR41B9520003-2022-02 FAMESZUNEME

56.37

37.58

18.79

0.00

4,662.50 9,325.00 13,987.50_18,650.00  23,312.50 27,975.00  32,637.50

37,300.00

-18.79

-37.58

-56.37

-75.16 -



3. AlL2| 2% £o| R X E (X Ao A Z ) (EH =4 DER)
KR4101S30001 2022-03 [ ALR00K|+=ME 61

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -61 -61 -61 -61 -61 -61 -61
-5.33% -41 -41 -41 -41 -41 -41 -41
-2.67% -20 -20 -20 -20 -20 -20 -20
0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 41 41 41 41 41 41 41
8.00% 61 61 61 61 61 61 61
KR41B9520003 2022-02 FUBSSYHEME 6

7| =Xk HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-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% 6 6 6 6 6 6 6
4. IPEEES| XL &MY FH(VaR : 99%HE|TFE,10U7|F) (G EE))
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SAY  2022-01-19
1= 2022-01-18

o

=ES

=

U7|AHe| &

VGH2-EURO STOXX 50 Mar22

429.74

286.49

—~ 143.25

— 0.00
ol 0.00 1,073.25 2,146.50 3,219.75 4,293.00 5,366.25 6,439.50 7,512.75 8,586.00

-143.25

-286.49

-429.74

-572.99

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

VGH2 EURO STOXX 50 Mar22 6

!

4. THPYYFo| Z|EHOESHU(VaR : 9% HEIFFE, 107 FE) (Sl 2HR)



SAY  2022-01-19
2022-01-18

a7|AHe| £9TE
HCF2-HSCEI Futures Jan22

1,097.16

822.87

548.58
— 27429
ol
=|
’Lr_ 0.00
ol 0.00 2,115.75  4,231.50  6,347.25 _~8,463.00 10,578.75 12,694.50 14,810.25 16,926.00
H -274.29

-548.58

-822.87

-1,097.16

74
HE (Z[CHE A0l &2 H) (T2 HHBHR)

3. AlLtE|E &9l x

HCF2 HSCEI Futures Jan22

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
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SAY  2022-01-19
1= 2022-01-18

HHEER (FAEE-THY)
A a3

TIIAEe| £93x
KR4201523921-2022-02 E392.5
41,997.50
31,498.13
20,998.75
— 10,499.38
e
=]
E_r' 0.00 T T T T T T T 1
o 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
@ -10,499.38
-20,998.75
-31,498.13
-41,997.50
7t4
KR4201523954-2022-02 E395
15,800.00
11,850.00
7,900.00
— 3,950.00
ke
=]
=
g': 0.00 ‘ ‘ ‘ | ‘ ‘ ‘ ‘
o 0.00 98.75 197.50 296.25 395.00 493.75 592.50 691.25 790.00
A -3,950.00
-7,900.00
-11,850.00
-15,800.00



19,134.38

KR4301523929-2022-02 %392.5

14,350.78

9,567.19

4,783.59

0.00

ol 0.
-4,783.59

00

98.13

196.25

294.38

392.50

490.63

588.75

686.88

785.00

-9,567.19

-14,350.78

-19,134.38 -
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3. AlLIZ| 2 20| P RS (A Cf2 A0 A2 ) CIRE)
KR4201S523921 2022-02 23925 2,084

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 612 602 586 566 540 510 474
-5.33% 579 551 518 478 432 382 328
-2.67% 479 425 366 302 234 163 90
0% 249 168 85 0 -86 -174 -262
2.67% -171 -266 -361 -456 -551 -646 -741
5.33% -805 -894 -984 -1,075 -1,167 -1,259 -1,352
8.00% -1,629 -1,696 -1,767 -1,842 -1,920 -2,001 -2,084
KR4201S23954 2022-02 =395 741

J|ZERpAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 199 196 192 185 177 167 155
-5.33% 190 182 171 158 142 125 106
-2.67% 160 143 123 101 77 52 26
0% 88 60 30 0 -31 -63 -95
2.67% -50 -85 -121 -156 -191 =227 -262
5.33% -268 -302 -337 -372 -408 -443 -479
8.00% -560 -587 -616 -646 -677 -709 -741
KR4301S23929 2022-02 %£392.5 1,360

J|ZERRAO] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,351 -1,351 -1,352 -1,353 -1,354 -1,357 -1,360
-5.33% -857 -859 -862 -866 -872 -879 -888
-2.67% -374 -382 -393 -405 -419 -434 -450
0% 65 44 23 0 -24 -48 -72




225
434
563

254
461

584

283
487
603

311

513
621

340
539
637

369
564
652

398
588
664

2.67%
5.33%
8.00%

ol

CHE= A0 4= (VaR : 99% 21|
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OESXF2-C4150-EURO STOXX 50

158.50

237.75 277.38 317.00

198.13

79.25 118.88

39.63

40.86
30.64
20.43
10.21

0.00

-10.21
-20.43
-30.64
-40.86

OESXF2-C4175-EURO STOXX 50

134.70

202.05 235.73

168.38

67.35 101.03

33.68

31.07
23.30
15.53

0.00

-15.53
-23.30



-31.07 ‘
712

OESXF2-P4150-EURO STOXX 50

0.69

0.52

0.35

—~ 0.17

:’ 0-00 T T T d T
ol 0.00 0.85 1.70 2.55 3.40 4.25

6.80

-0.17

-0.35

-0.52

-0.69 -
i

OESXF2-P4175-EURO STOXX 50

0.69

0.34

—~ 0.17

— 0.00 T T T 7 T
ol 0.00 1.15 2.30 3.45 4.60 5.75

9.20

-0.17

-0.34

-0.51

-0.69 -

3. ALIE| 2 £ A ZHFE A0 LZH)
260105SQPX SG EURO Covered CALL STRATEGY
FXW213BCF<KRW/EUR 17-03-22E
FXW213BCFzKRW/EUR 17-02-22E
OESXF2-C41 EURO STOXX 50
OESXF2-C41 EURO STOXX 50
OESXF2-P41. EURO STOXX 50
OESXF2-P41 EURO STOXX 50

109

0.06

0.05
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SAY  2022-01-19
1= 2022-01-18

2| C| ool K200(F A B 8- THIT ZHE E)

(1 O &= (2)
M e = A 0 1,624 -1,624 | &L
AT FtEH =M 619 102 517 | &L
A {7tsd  |M=E 571 0 571 &4
A *t5H |24 294 4,746 -4,451 | &Ly
TE7|A|He| &=
KR4101530001-2022-03 A A L|200X| =M E
570.98
428.23
285.49
— 142.74
=l
ir' 0.00 T T T J T T T 1
EI' 0.00 95.16 190.33 285.49 380.65 475.81 570.98 666.14 761.30
H -142.74
-285.49
-428.23
-570.98 -
74
KR4201524127-2022-02 £412.5
4,434.38
3,325.78
2,217.19
— 1,108.59
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 103.13 206.25 309.38 412.50 515.63 618.75 721.88 825.00
4“ -1,108.59
-2,217.19
-3,325.78
-4,434.38



KR4201524150-2022-02 2415

311.25
233.44
155.63
—_— 77.81
&
EEI‘ 0.00 T T T ¢ T T ]
6F 0.00 103.75 207.50 311.25 415.00 518.75 622.50 726.25 830.00
4“ -77.81
-155.63
-233.44
-311.25
7tA
KR4301523929-2022-02 ¥£392.5
294.38
220.78
147.19
—_ 73.59
=
;—r' 0.00 T T T T T T 1
SI' 0.00 98.13 196.25 294.38 392.50 490.63 588.75 686.88 785.00
4“ -73.59
-147.19
-220.78
-294.38
7+
3.ALE| Y & RATHF (XM HSH) (THEHDERI)
KR4101530001 2022-03 ZAI200K|$=ME 46
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -46 -46 -46 -46 -46 -46 -46
-5.33% -30 -30 -30 -30 -30 -30 -30
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30
8.00% 46 46 46 46 46 46 46
KR4201524127 2022-02 24125 128
7|Z=ApLto] HE M




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 17 17 16 15 14
-5.33% 18 17 16 15 14 11 9
-2.67% 16 15 13 10 7 4 -1

0% 12 9 5 0 -5 -1 -17
2.67% 0 -6 -12 -19 -27 -35 -43
5.33% -24 -33 -42 -51 -61 -70 -79
8.00% -68 -78 -88 -98 -108 -118 -128

KR4201S24150 2022-02 =415 8
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 0 0 0

0% 1 1 0 0 0 -1 -1
2.67% 0 0 -1 -1 -2 -2 -3
5.33% -1 -2 -3 -3 -4 -4 -5
8.00% -4 -5 -5 -6 -7 -8 -8

KR4301523929 2022-02 %£392.5 21
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21 21
-5.33% 13 13 13 13 13 14 14
-2.67% 6 6 6 6 6 7 7

0% -1 -1 0 0 0 1 1
2.67% -6 -6 -5 -5 -4 -4 -3
5.33% -9 -9 -8 -8 -7 -7 -7
8.00% -10 -10 -10 -10 -9 -9 -9

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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SAY  2022-01-19
1= 2022-01-18
H202REHECS (H) (X H=¢h-atd)
1. A= H
A 5 |rdZHE 0 0 0
Al E3} ME 0 0 0/ &2
Sl f7t5d  |=45H 31,281 0 31,281
A &2t ME 13,210 27,967 -14,757 | & Q)
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
FXW213BCN KRW/USD 24-02-22E 2,237
FXW213C17:USD/KRW 26-01-22E 1,057
IEOOBD8RGM75 * BB 2L QSX|EALEO| 0{2420] Q0] SAIBIHXA| e
4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F) (GE R L))
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SAY  2022-01-19
1= 2022-01-18

2 O0EKRX300Q1H A &2 (541} i H)
Ak

U7|AHe| &

A

-1,237.11 -

19

=

KR4101530001-2022-03 A A I 200X| =M E

927.83

618.56

309.28

0.00
0.00

95.16 190.33 285.49 380.65 475.81 570.98 666.14

761.30

-309.28

-618.56

-927.83

71

KR41B9520003-2022-02 FAMESZUNEME

26.30

17.53

8.77

0.00

4,662.50 9,325.00 13,987.50_18,650.00  23,312.50 27,975.00  32,637.50

37,300.00

-8.77

-17.53

-26.30

-35.06 -



3. AlL2| 2% £o| R X E (X Ao A Z ) (EH/:HTkR)
KR4101S30001 2022-03 [ ALR00K|+=ME 99

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -99 -99 -99 -99 -99 -99 -99
-5.33% -66 -66 -66 -66 -66 -66 -66
-2.67% -33 -33 -33 -33 -33 -33 -33
0% 0 0 0 0 0 0 0
2.67% 33 33 33 33 33 33 33
5.33% 66 66 66 66 66 66 66
8.00% 99 99 99 99 99 99 99
KR41B9520003 2022-02 FUBSSYHEME 3

7| ZRHAto| HE Y
74 -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
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EHl: e akR)
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SAY  2022-01-19

1= 2022-01-18
AO0LEH EHVN30H A (FAES)
1. Y=

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 731 0 731
A LIsdH |2 1,812 0 1,812 ||
A &2t ME 0 1,126 -1,126| %2
2. M7|A ™| &l X
VNCF2-VN30 Index Future Jan22
731.43
548.57
365.71
—~ 182.86
ol
;'ir_ 0.00
BF 0.00 370.00 740.00 1,110.00 1,480.00 1,850.00 2,220.00 2,590.00 2,960.00
4“ -182.86
-365.71
-548.57
-731.43
7t

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213BBQ KRW/EUR 25-02-22E
FXW213BBS< KRW/EUR 25-02-22E
FXW213BCN KRW/EUR 18-03-22E

VNCF2 VN30 Index Future Jan22

4. TP M EC| XM S H(VaR : 99%LEITFE 10Y7|F)
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SAY  2022-01-19
1= 2022-01-18

o

U7|AHe| &

=ES

=

210884211224-1HS Markit Global Carbon Index(TR)

42,802.07

32,101.55

21,401.03

—~ 10,700.52

o_ 0.00
ol 0.00 0.27 0.53 0.80 1.06 1.33 1.59 1.86 2.12

-10,700.52

-21,401.03

-32,101.55

-42,802.07

7%

3. AlL2| % 2o X E (X Ao ATd) (TH = 2ER)
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,409

4. P4 EQ| Z|CHEM Y4 ZH(VaR : 99%LE|FFE,1027|F) (EH/: e akR)



SAY  2022-01-19
2022-01-18

M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 15,190 0 15,190
=4 =l A= 0 6,130 -6,130| 22
2. WI|NHO| £YRE
MOZ22-ECX EMISSION Dec22
11,392.21
7,594.80
—  3,797.40
&l
1) 0.00
ol 0.00 20.15 40.29 60.44 80.58 100.73 120.87 141.02 161.16
H -3,797.40
-7,594.80
-11,392.21
-15,189.61
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1. A=A
74efcH A
et A= — 0 0&el
A K| A2l 11,760 0 11,760 | & 2|
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
SWCSI00000 AlBHCSI Index 211222 (NH) 15
SWCSI00000 AIBHCSI Index 211222 (7] 2) 15
SWCSI00000 AIBHCSI Index 211222 (O] 2H) 15
SWCSI00000 AIBHCSI Index 211222 (H| 2| X) 15
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) G Rl E))
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( A8t STAR 50 Index 220113(H 2| X)

SWSTAROOO( A1t STAR 50 Index 220113(NH)
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SAY  2022-01-19
1= 2022-01-18

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

o

U7|AHe| &

=ES

=

A

493.02

369.77

246.51

123.26

0.00

-123.26

-246.51

-369.77

-493.02

504.47

378.36

252.24

126.12

0.00

-126.12

-252.24

-378.36

-504.47

CLH2-WTI CRUDE FUTURE Mar22

20.83 41.65 62.48 83.30 104.13 124.95 145.78

.00 166.60
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COK2-BRENT CRUDE FUTR May22
.00 21.24 42.48 63.72 84.96 106.20 127.44 148.68 169.92




HOH2-NY Harb ULSD Fut Mar22

ol 0.00 0.65 1.30 1.94 2.59 3.24 3.89 4.53 5.18
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KR4175520006-2022-02 2 M &

[~

o~

~. —

.00 297.85 595.70 893.55 1,191.4 1,489.25 1,787.10 2,084.95 2,382.80
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— 3214

ol

=

L o000

M -32.14
-64.28
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NGH22-NATURAL GAS FUTR Mar22

%r 0.00 1.02 2.04 3.06 4.08 5.10 6.12 7.14 8.16
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QSH2-Low Su Gasoil G Mar22

177.31
132.99
88.66
— 44.33
ol
E’ 0.00 T T T J T T T 1
Or 0.00 187.25 374.50 561.75 749.00 936.25 1,123.50 1,310.75 1,498.00
4“ -44.33
-88.66
-132.99
-177.31 -
7%
XBH2-GASOLINE RBOB FUT Mar22
241.43
181.07
120.72
— 60.36
ol
?_r. 0.00 T T T ? T T T )
Or 0.00 0.61 1.21 1.82 2.42 3.03 3.63 4.24 4.84
4“ -60.36
-120.72
-181.07
-241.43 -
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3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
CLH2 WTI CRUDE FUTURE Mar22 39
COK?2 BRENT CRUDE FUTR May22 40
HOH?2 NY Harb ULSD Fut Mar22 10
KR4175S200 2022-02 H&{ME 29
NGH2?2 NATURAL GAS FUTR Mar22 50
QSH2 Low Su Gasoil G Mar22 14
XBH2 GASOLINE RBOB FUT Mar22 19
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



