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71.53

53.65

35.77

17.88

0.00
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74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -74 -74 -74 -74 -74 -74 -74
-5.33% -50 -50 -50 -50 -50 -50 -50
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 50 50 50 50 50 50 50
8.00% 74 74 74 74 74 74 74
KR41B9520003 2022-02 FUBSSYHEME 6

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-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
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KR4201S523921 2022-02 23925 1,574

J| =AML HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 270 268 265 259 250 238 222
-5.33% 265 257 246 230 209 184 154
-2.67% 239 217 189 156 117 74 27
0% 155 108 57 0 -60 -124 -190
2.67% -53 -127 -202 -280 -359 -439 -520
5.33% -452 -540 -628 -716 -804 -892 -980
8.00% -1,072 -1,153 -1,236 -1,319 -1,404 -1,489 -1,574
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 83 82 81 79 77 73 68
-5.33% 81 79 76 71 65 57 47
-2.67% 74 68 59 49 36 22 6
0% 50 36 19 0 -20 -42 -65
2.67% -12 -37 -63 -90 -118 -146 -175
5.33% -140 -172 -204 -236 -268 -300 -332
8.00% -347 -378 -410 -441 -473 -505 -538
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-5.33% -949 -949 -950 -952 -954 -958 -963
-2.67% -449 -452 -456 -462 -469 -479 -490
0% 38 27 15 0 -16 -34 -54
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311.25
233.44
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—_— 77.81
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KR4301523929-2022-02 ¥£392.5
294.38
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-8.00% -45 -45 -45 -45 -45 -45 -45
-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% 45 45 45 45 45 45 45
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-8.00% 6 6 6 6 5 5 5
-5.33% 6 6 5 5 5 4 3
-2.67% 6 5 5 4 3 1 -1

0% 5 4 2 0 -3 -6 -9
2.67% 1 -1 -5 -9 -14 -19 -25
5.33% -9 -14 -20 -27 -34 -41 -49
8.00% -32 -41 -49 -58 -67 -76 -85
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-8.00% 0 0 0 0 0 0 0
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-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 -1
2.67% 0 0 0 0 -1 -1 -1
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-2.67% 7 7 7 7 7 7 7

0% -1 0 0 0 0 1 1
2.67% -7 -7 -6 -6 -6 -5 -5
5.33% -12 -12 -11 -1 -10 -10 -9
8.00% -15 -14 -14 -14 -13 -13 -12
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Or 0.00 92.71 185.43 278.14 370.85 463.56 556.28 648.99 741.70
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KR41B9520003-2022-02 FAMESZUNEME
47.04
35.28
23.52
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KR4101530001 111

7| Z=XpAe| HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -111 -111 -111 -111 -111 -111 -111
-5.33% -74 -74 -74 -74 -74 -74 -74
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 74 74 74 74 74 74 74
8.00% 111 111 111 111 111 111 111
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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
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504.40

378.30

252.20

126.10

0.00

-126.10

-252.20

-378.30

-504.40

511.88

383.91

255.94

127.97

0.00

-127.97

-255.94

-383.91

-511.88
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CLH2-WTI CRUDE FUTURE Mar22

21.29 42.57 63.86 85.14 106.43 127.71 149.00

.00 170.28
717
COK2-BRENT CRUDE FUTR May22
.00 21.55 43.10 64.64 86.19 107.74 129.29 150.83 172.38




HOH2-NY Harb ULSD Fut Mar22

0 0.66 1.32 1.98 2.64 3.30 3.96 4.62 5.28
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.00 299.20 598.40 897.60 1,196.8 1,496.00 1,795.20 2,094.40 2,393.60
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M -32.81
-65.62
-98.42

-131.23
269.28
179.52
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T 000

ol 0

<M -89.76
-179.52
-269.28
-359.04
436.31
290.88

— 14544
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=

T 000
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M -145.44
-290.88
-436.31
-581.75
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NGH22-NATURAL GAS FUTR Mar22

0.00 0.95 1.89 2.84 3.78 4.73 5.67 6.62 7.56




QSH2-Low Su Gasoil G Mar22

134.88
89.92
— 44,96
ol
E’ 0.00 T T T J T T T 1
Or 0.00 189.75 379.50 569.25 759.00 948.75 1,138.50 1,328.25 1,518.00
4“ -44.96
-89.92
-134.88
-179.84 -
7%
XBH2-GASOLINE RBOB FUT Mar22
182.89
121.92
— 60.96
ol
?_r. 0.00 T T T ? T T T )
Or 0.00 0.61 1.23 1.84 2.45 3.06 3.68 4.29 4.90
4“ -60.96
-121.92
-182.89
-243.85 -
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3. AlLE|E £l R X HE (ATl E A0 A3 ) (EHl: s akel)
CLH2 WTI CRUDE FUTURE Mar22 40
COK?2 BRENT CRUDE FUTR May22 41
HOH?2 NY Harb ULSD Fut Mar22 10
KR4175S200 2022-02 H&{ME 29
NGH2?2 NATURAL GAS FUTR Mar22 47
QSH2 Low Su Gasoil G Mar22 14
XBH2 GASOLINE RBOB FUT Mar22 20
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R



