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£
£
2
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KR4111570006-2022-07 MM X/ EHME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,850.00 63,700.00 95,550.00 127,400.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150570004-2022-07 SKS}O| S ATHEHME

0.10

0.08

0.05

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 51,750.00 103,500.00 155,250.00 207,000.00

M -0.03

-0.05

-0.08




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4111570006 2022-07 M SHAHE ML= 37

7| BRHAtO| HE
A -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
KR4150570004 2022-07 SKSIO| AT HM =2 36

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -36 -36 -36 -36 -36 -36 -36
-5.33% -24 24 -24 -24 -24 -24 -24
-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% 24 24 24 24 24 24 24
8.00% 36 36 36 36 36 36 36
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




2022-06-13
2022-06-10

2. TN &=
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
=
§'3=£ 0.00
6I' 0.00 85.28 170.55 255.83 341.10 426.38 511.65 596.93 682.20
<‘IJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4101S90005 2022-09 ZAI200K|$=ME 34
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -34 -34 -34 -34 -34 -34 -34
-5.33% -23 -23 -23 -23 -23 -23 -23
-2.67% -1 -1 -11 -1 -11 -1 -1
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 23 23 23 23 23 23 23
8.00% 34 34 34 34 34 34 34
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2 2022-06-13
2 2022-06-10

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

U7|AHe| &
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CLN2-WTI CRUDE FUTURE Jul22

0.00

0.00

0.00

0.00

0.00

30.38 60.76 91.13 121.51 151.89 182.27 212.64

243.02

0.00

0.00

0.00

0.00 -

717

COU2-BRENT CRUDE FUTR Sep22

0.00

0.00

0.00

0.00

0.00

30.08 60.15 90.23 120.30 150.38 180.45 210.53

240.60

0.00

0.00

0.00

0.00 -



HONZ2-NY Harb ULSD Fut Jul22

0.00

0.00

0.00

0.00

0.00

0.00

00

0.00

0.00

0.00

0.00

72

KR4175560002-2022-06 2 M &

0.00

0.00

0.00

~

0.00

.00

317.15 634.30 951.45 1,268.6! 1,585.75 1,902.90 2,220.05 2,537.20

0.00

.

0.00

0.00

T~

0.00

72

NGN22-NATURAL GAS FUTR Jul22

0.00

0.00

0.00

0.00

0.00

.00

2.24 4.48 6.72 8.96 11.20 13.44 15.68 17.92

0.00

0.00

0.00

0.00



NGU22-NATURAL GAS FUTR Sep22

0.00

0.00

0.00

0.00

0.00

0.00

.00 2.24

13.44

15.68 17.92

0.00

0.00

0.00

0.00

712

QSN2-Low Su Gasoil G Jul22

0.00

0.00

0.00

0.00

/

.00 326.94

T T

653.88

980.81 1,307.75 1,634.69

T

1,961.63

T 1

2,288.56 2,615.50

0.00

/

0.00

/

0.00

0.00

72

XBN2-GASOLINE RBOB FUT Jul22

0.00

0.00

0.00

0.00

0.00

00 1.07

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLN2 WTI CRUDE FUTURE Jul22
Cou2 BRENT CRUDE FUTR Sep22
HON2 NY Harb ULSD Fut Jul22

KR41755600 2022-06 E{M=

NGN22 NATURAL GAS FUTR Jul22
NGU22 NATURAL GAS FUTR Sep22
QSN2 Low Su Gasoil G Jul22
XBN2 GASOLINE RBOB FUT Jul22

4, TPHAEO| XA S3U(VaR : 99%AE|FF,1027|F)

r
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2
o
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