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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

18.83 37.67 56.50 75.33 94.16 113.00 131.83

150.66

0.00

0.00

0.00

0.00 -
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CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

30.70 61.41 92.11 122.81 153.51 184.22 214.92

245.62

0.00

0.00

0.00

0.00 -
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CU2-CORN FUTURE Sep22

/

.00 182.69 365.38 54M.75 913.44 1,096.13 1,278.81 1,461.50
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

55.86 111.73 167.59 223.45 279.31 335.18 391.04 446.90

/

/
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KR4175560002-2022-06 E2{ M E

o~

.00

321.83 643.65 965.48 1,287.3 1,609.13 1,930.95 2,252.78 2,574.60
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0.00

0.00

0.00

0.00

/

0.00

0.00

.00 292.19

T T

584.38

876.56 1,168.75 1,460.94

T

1,753.13

T 1

2,045.31 2,337.50

/

0.00

/

0.00

0.00

0.00
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SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.72

9.43

14.15 18.86 23.58

T

28.29

T 1

33.01 37.72

0.00

/

0.00

/

0.00

0.00
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SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

T T

00 98.38 196.75

295.13 393.50 491.88

T

590.25

T 1

688.63 787.00

0.00

0.00

0.00

0.00
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0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 383.44 766.88 1,150.31 1,533.75 1,917.19 2,300.63 2,684.06 3,067.50
A 0.00

/

0.00

/

0.00

0.00

e

WU2-WHEAT FUTURE(CBT) Sep22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 271.50 543.00 814.50 1,086.00 1,357.50 1,629.00 1,900.50 2,172.00
H 0.00

0.00

0.00

0.00
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -72 -72 -72 -72 -72 -72 -72
-5.33% -48 -48 -48 -48 -48 -48 -48
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
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8.00% 72 72 72 72 72 72 72
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HCM2-HSCEI Futures Jun22

0.01

0.01

0.00

—~ 0.00

— 0.00
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KR4201573454-2022-07 2345
.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
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KR4201573470-2022-07 2347.5
.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00
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KR4301573478-2022-07 3£347.5

0.00

0.00

0.00

0.00

0.00

.00

86.88

173.75

260.63

347.50

434.38

521.25

608.13
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0.00

0.00
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KR4201S73454 2022-07 =345 1,038
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 370 358 341 319 294 265 233
-5.33% 342 318 289 256 219 179 136
-2.67% 282 243 200 153 104 52 -1
0% 170 116 59 0 -60 -122 -184
2.67% -12 -79 -146 -213 -281 -349 -417
5.33% -278 -348 -419 -490 -560 -631 -702
8.00% -628 -694 -762 -830 -899 -968 -1,038
KR4201S73470 2022-07 2347.5 1,299
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 432 419 400 375 345 310 271
-5.33% 403 376 342 302 258 208 155
-2.67% 338 292 239 182 121 57 -10
0% 211 145 74 0 -76 -154 -234
2.67% -1 -85 -171 -257 -345 -433 -521
5.33% -318 -411 -504 -597 -690 -783 -876
8.00% -747 -837 -929 -1,021 -1,113 -1,206 -1,299
KR4301S73478 2022-07 %3475 836
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -818 -819 -820 -822 -826 -830 -836
-5.33% -519 -521 -526 -531 -538 -547 -557
-2.67% -226 -234 -243 -254 -266 -280 -295
0% 49 34 18 0 -19 -38 -59
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4.40

8.80

7.70

6.60

5.50
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2.20
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OESXM2-P3650-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 37.95 75.90 113.85 151.80 189.75 227.70

0.00

303.60

0.00

0.00

0.00 -

0.00

7

OESXM2-P3675-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 43.60 87.20 130.80 174.40 218.00 261.60

348.80

0.00

0.00

0.00

0.00 -
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260105SQPX SG EURO Covered CALL STRATEGY
FXW213C4L< KRW/EUR 24-06-22E

FXW213C5Q KRW/EUR 26-08-22E
OESXM2-C3tEURO STOXX 50
OESXM2-C3(EURO STOXX 50
OESXM2-P3¢EURO STOXX 50

OESXM2-P3¢EURO STOXX 50
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M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &
A F7t5H ME 491 0 491 | &Ly
=4 2715 |2 261 4731 4,471 | &LY
Tt7[AHel £l x
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
ar
— 0.00 T T T 1 T T T 1
ol 0.00 81.75 163.50 245.25 327.00 408.75 490.50 572.25 654.00
W 600
0.00
0.00
0.00 -
7t
KR4201573629-2022-07 =362.5
0.00
0.00
0.00
— 0.00
&l
500
ol 0.00 90.63 181.25 271.88 362.50 453.13 543.75 634.38 725.00
M 0.00
0.00
0.00
0.00




KR4201573652-2022-07 =365

0.00
0.00
0.00
— 0.00
3]
?—r‘ 0.00 T T T T T T T 1
BF 0.00 91.25 182.50 273.75 365.00 456.25 547.50 638.75 730.00
4“ 0.00
0.00
0.00
0.00
7t4
KR4301573478-2022-07 %£347.5
0.00 -
0.00
0.00
— 0.00
3]
;—r' 0.00 T T T T T T T 1
SI' 0.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00
4“ 0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (GE R L))
KR4101590005 2022-09 DAI|200K|$=ME 39
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-5.33% -26 -26 -26 -26 -26 -26 -26
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 26 26 26 26 26 26 26
8.00% 39 39 39 39 39 39 39
KR4201573629 2022-07 &362.5 58

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 11 10 9 8
-5.33% 12 11 10 9 8 6 4
-2.67% 11 10 8 6 3 1 -2

0% 8 6 3 0 -3 -7 -1
2.67% 3 -1 -5 -9 -13 -18 -23
5.33% -7 -12 -17 -22 -27 -33 -38
8.00% -23 -28 -34 -40 -46 -52 -58

KR4201S73652 2022-07 =365 74
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 15 14 14 13 12 11 9
-5.33% 14 14 12 11 9 7 4
-2.67% 13 11 9 7 4 1 -3

0% 10 7 4 0 -4 -9 -14
2.67% 4 -1 -6 -11 -17 -23 -29
5.33% -8 -14 -21 -27 -34 -41 -49
8.00% -27 -34 -42 -50 -58 -66 -74

KR4301S73478 2022-07 %£347.5 18
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 11 11 11 12 12 12 12
-2.67% 5 5 5 6 6 6 6

0% -1 -1 0 0 0 1 1
2.67% -6 -6 -5 -5 -4 -4 -3
5.33% -10 -10 -9 -9 -8 -7 -7
8.00% -13 -13 -12 -12 -11 -10 -10
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1. A=A

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 22,533 0 22,533
= =% M= 2,380 25,895 -23,515| &<
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3.AUE|2E 2 =HS (F &L Y=Y)
FXW213C4M KRW/USD 27-06-22E
FXW213C4N USD/KRW 27-06-22E
FXW213C52: USD/KRW 27-06-22E
FXW213C5C- USD/KRW 27-06-22E
FXW213C5J4 USD/KRW 27-06-22E
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ol
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3'; 0.00 81.75 163.50 245.25 327.00 408.75 490.50 572.25 654.00
0.00
0.00
0.00
0.00
717
A LE| Y &R ZHF(Z|C &AL ZH) (THREH TR
KR4101590005 2022-09 R AIR00K| =M= 53
7| EXFALO| HEM
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -53 -53 -53 -53 -53 -53 -53
-5.33% -35 -35 -35 -35 -35 -35 -35
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 35 35 35 35 35 35 35
8.00% 53 53 53 53 53 53 53
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Al & He 0 0 032
A F7t5dH  |[ME 759 0 759
A LIsdH |2 1,737 0 1,737 | & 2|
A &2t ME 0 981 -981| %9
2. M7|A ™| &l X
VNCM2-VN30 Index Future Jun22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 315.05 630.10 945.15 1,260.20 1,575.25 1,890.30 2,205.35 2,520.40
4“ 0.00
0.00
0.00
0.00

3. MLIE| 28 £YFZHFE L0 EEH)
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2.5504E+11 VN30TR Index(EUR)
FXW213C3G KRW/EUR 24-06-22E
FXW213C4L« KRW/EUR 22-07-22E
FXW213C5J4 KRW/EUR 26-08-22E
VNCM2 VN30 Index Future Jun22
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.28 0.56 0.83 1.11 1.39 1.67 1.94

2.22

0.00

0.00

0.00

0.00 -
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210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.28 0.56 0.83 1.11 1.39 1.67 1.94

2.22

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)
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3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS Markit Global Carbon Index(TR) 198
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2.1088E+11 IHS Markit Global Carbon Index(TR) 99
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MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
EEF‘ 0.00
BF 0.00 20.39 40.77 61.16 81.54 101.93 122.31 142.70 163.08
4“ 0.00
0.00
0.00
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FXW213C5P< KRW/EUR 27-06-22E
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SOLX}O| L}/ M HME| H AHEX|
1. A= H
74 2H CH A
M Xl A2 427 427| % Q|
A K| A2l 9,277 0 9,277 %2
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTARO00( A3+ STAR 50 Index 220113(Z| =) 14
SWSTAROOO( A1t STAR 50 Index 220113(8|2H) 16
SWSTARO00( 213t STAR 50 Index 220113(H 2| %) 14
SWSTAROOO( A1t STAR 50 Index 220113(NH) 14
SWSTARO0O( 213t STAR 50 Index 220426(H 2| %) 5
SWSTAR000( 25 STAR 50 Index 220614(H 2| X) 0.3
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )
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3. AILIEZ| E £ ZHFZ 0 E=Y)
KRS0003041- SWAP_MICRON TECH CORP_0331
KRS0003135 SWAP_MICROSOFT CP_0429

KRS0003224 SWAP_FIRST TRUST ECL_0602

4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F)

n
£
i
2
o
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£
£
2
o
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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 30,900.00 61,800.00 92,700.00 123,600.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150570004-2022-07 SKS}O| S ATHEHME

0.10

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 49,450.00 68,900.00 148,350.00 197,800.00

M -0.02

-0.05

-0.07




3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

KR4111570006 36

7| =R AbO| EH 5
A -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
KR4150570004 2022-07 SKSIO| AT HM =2 34

7| ZRHAto| HE Y
7t -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% -11 -11 -11 -11 -11 -11 -11
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
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

~
(o]
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KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 81.75 163.50 245.25 327.00 408.75 490.50 572.25 654.00
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101S90005 2022-09 ZAIL|200K| =M= 39
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-5.33% -26 -26 -26 -26 -26 -26 -26
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 26 26 26 26 26 26 26
8.00% 39 39 39 39 39 39 39
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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 30,900.00 61,800.00 92,700.00 123,600.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116570005-2022-07 L X7 H M E

0.17

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 85,250.00 170,500.00 255,750.00 341,000.00

M o0

-0.09

-0.13




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.53

0.40

0.27

0.13

0.00

-0.13

-0.27

-0.40

-0.53

0.56

0.42

0.28

0.14

0.00

-0.14

-0.28

-0.42

-0.56

KR4119570009-2022-07 7| O} 7 HM &

/

/

/

/

.00 39,000.00 Mo.oo

117,000.00

T 1

156,000.00

/

/

72

KR4122570003-2022-07 A dspIiZf M E

/

/

/

/

.00 266,000.00 MO0.00 798,000.00 1,064,000.00
74
KR4147570000-2022-07 LGS/ |E M E

/

/

/

/

.00 282,000.00 M0.00

846,000.00

T 1

1,128,000.00




3.ALEIE &R THF XM ESH) :HHaLR)
KR4111S70006 2022-07 AHEERINE M= 5

7| = XL HEY
7tA -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
KR4116S70005 2022-07 HLHAPHE M = 4

7| = AL HE
7tA -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
KR4119570009 2022-07 7|OtHE M Z 3

7|Z=ApLto| HE
7tz -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
KR4122S70003 2022-07 H-dsSDIE M= 8

7| Z=ApLo| HE M
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -6 -6 -6 -6 -6 -6 -6
-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% 6 6 6 6 6 6 6
8.00% 8 8 8 8 8 8 8
KR4147S70000 2022-07 LGSIE|EME 1

7|Z=ApLto] HE M
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-25.00%

-16.67%

0%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%
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KR4156570001-2022-07 NAVER7 HM &

0.25

0.19

0.13

— 0.06

— 0.00 T f T 1
ol 0.00 126,750.00 253,500.00 380,250.00 507,000.00

H -0.06

-0.13

-0.19

-0.25 -
712

KR41CFS70002-2022-07 7} 7I|E M E

0.08

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 38,300.00 76,600.00 114,900.00 153,200.00
M -0.02

-0.04

-0.06

-0.08 -
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KR4156570001 2022-0

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-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% 7 7 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR41CFS70002 2022-07 7t7tINE M= 7

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 7 7 7 7 7 7 7
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CLU2-WTI CRUDE FUTURE Sep22

0.00

0.00

0.00

0.00

0.00

28.83 57.66 86.48 115.31 144.14 172.97 201.79

230.62

0.00

0.00

0.00

0.00 -

717

COU2-BRENT CRUDE FUTR Sep22

0.00

0.00

0.00

0.00

0.00

29.77 59.54 89.30 119.07 148.84 178.61 208.37

238.14

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

HOU2-NY Harb ULSD Fut Sep22

.00 1.03 2.05 3.08 4.10 5.13 6.15 7.18 8.20

72

KR4175560002-2022-06 2 M &

.

~

.00 321.83 643.65 965.48 1,287.3 1,609.13 1,930.95 2,252.78 2,574.60

.

T~

72

NGU22-NATURAL GAS FUTR Sep22

.00 2.15 4.30 6.44 8.59 10.74 12.89 15.03 17.18




QSU2-Low Su Gasoil G Sep22

0.00
0.00
0.00
— 0.00
ol
E’ 0-00 T T T T T T T 1
ol 0.00 301.69 603.38 905.06 1,206.75  1,508.44  1,810.13  2,111.81  2,413.50
M 0.00
0.00
0.00
0.00 -
7
XBU2-GASOLINE RBOB FUT Sep22
0.00
0.00
0.00
— 0.00
&l
T 500 : : : ; : : : ‘
ol 0.00 0.94 1.87 2.81 3.74 4.68 5.61 6.55 7.48
H 0.00
0.00
0.00
0.00 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GRETHE)
CLU2 WTI CRUDE FUTURE Sep22 47
Ccou2 BRENT CRUDE FUTR Sep22 49
HOU?2 NY Harb ULSD Fut Sep22 18
KR4175S600 2022-06 He2{M= 51
NGU2?2 NATURAL GAS FUTR Sep22 97
QSuU2 Low Su Gasoil G Sep22 25
XBU2 GASOLINE RBOB FUT Sep22 16
4. TP HEC| XM S H(VaR : 99%LEITFE 10Y7|F) (THl- 2 3R

757



