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— 0.00
&l
f;[ 0.00
Or 0.00 89.73 179.45 269.18 358.90 448.63 538.35 628.08 717.80
A 000
0.00
0.00
0.00
74
3. A|LE|2E & X H F (X| &40 &= H) (THEHTER)
KR4101S60012022-06 ZAI|200X| £=ME 144
KRS0003014. SWAP_SPDR S&P O&G EXP_0322 0.06
KRS0003014. SWAP_NVIDIA CORP_0322 0.14
KRS0003014. SWAP_CRWDSTRK HLD INC_0322 0.05
KRS0003041. SWAP_MICRON TECH CORP_0331 048
KRS0003070 SWAP_PRSH ST FTRS ETF_0407 1
KRS0003070 SWAP_CRWDSTRK HLD INC_0407 0.05
KRS0003086: SWAP_PRSH ST FTRS ETF 0412 1

o

4. Y EO| ZHEZ L YT H(VaR : 99%NEITFE, 10| F) (Ga R
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SAY  2022-04-22
712 2022-04-21
MotsoLetnd 2 2 HU T K| HE|
1. Hl%=H

2.

el &

el

7/tSd

x| rx
MO | Mo
o

w7tSd

897

BE7A Ol £YRE

0.07
0.05
0.03

~ 002

= 0.00
A o0
-0.03
-0.05

-0.07

0.11
0.08
0.06

—~ 003

T 0.00
WA 003
-0.06
-0.08

-0.11

KR4111550008-2022-05 A XX/ EHME
.00 33,800.00 67,600.00 101,400.00 135,200.00
7tA
KR4150550006-2022-05 SKS}O| S ATHHEHME
.00 56,500.00 113,000.00 169,500.00 226,000.00




3. AlLt2| 2

# 2o PEHS @S AN YT

KR4111550008 SRR EN =

7| =Xpate| HEH
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -35 -35 -35 -35 -35 -35 -35
-5.33% -23 -23 -23 -23 -23 -23 -23
-2.67% -12 -12 -12 -12 -12 -12 -12
0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 23 23 23 23 23 23 23
8.00% 35 35 35 35 35 35 35
KR4150550006 2022-05 SKSIO| AT HM = 37

7| =RHAkO| HESY
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -37 -37 -37 -37 -37 -37 -37
-5.33% -25 -25 -25 -25 -25 -25 -25
-2.67% -12 -12 -12 -12 -12 -12 -12
0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 25 25 25 25 25 25 25
8.00% 37 37 37 37 37 37 37
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (THel:ee Tk

~
~






Q' 2022-04-22
Q2 2022-04-21

Of| X[ A A S 2 2 (xH A -THE H)

2.

el &

7/tSd

el

i ==(1)

HE 0 0 0
=

w7tSd

rx

2,589 618

BE7A Ol £YRE

CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

25.34 50.68 76.02 101.36 126.70 152.04 177.38

202.72

0.00

0.00

0.00

0.00 -

CON2-BRENT CRUDE FUTR Jul22

0.00

0.00

0.00

0.00

0.00

132.91 159.50 186.08

26.58 53.17 79.75 106.33

212.66

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

HON2-NY Harb ULSD Fut Jul22

.00 0.88 1.75 2.63/;50 4.38 5.25 6.13 7.00
7tA
KR4175550003-2022-05 2| ME
.00 309.23 618.45 927.68 1,2N6.13 1,855.35 2,164.58 2,473.80
7t
NGN22-NATURAL GAS FUTR Jul22
.00 1.79 3.58 S.M;G 8.95 10.74 12.53 14.32




<A

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 -

QSN2-Low Su Gasoil G Jul22

3. MLIE| 28 £YFZHFE L0 ESH)

CLN2 WTI CRUDE FUTURE Jul22
CON2 BRENT CRUDE FUTR Jul22
HON2 NY Harb ULSD Fut Jul22

KR4175S50012022-05 &M=

NGN22 NATURAL GAS FUTR Jul22
QSN2 Low Su Gasoil G Jul22
XBN2 GASOLINE RBOB FUT Jul22

4. TP Y4 EF| ZE= LY S H(VaR : 99% L E|+F, 102 7| F)

.00 257.31 514.63 771.94 1,029.25 1,286.56 1,543.88 1,801.19 2,058.50
72
XBN2-GASOLINE RBOB FUT Jul22
.00 0.80 1.61 2.41 3.21 4.01 4.82 5.62 6.42
72

m
0
iz
ra
o












