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-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 -1 -1
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3. AILIE| 2 2P ZHF (X &M HFH)
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602
KR41015900 2022-09 RAT|200X| =M E
KR41065900 2022-09 T AEH150M 2

4, TPHAEO| &AM (VaR : 99%AE|FF,1027|F)
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SAY  2022-07-01
712 2022-06-30

o

U7|AHe| &

=ES

=

KR4111570006-2022-07 MM X/ EHME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 28,600.00 57,200.00 85,800.00 114,400.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150570004-2022-07 SKS}O| S ATHEHME

0.09

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 45,450.00 §0,900.00 136,350.00 181,800.00

M -0.02

-0.05

-0.07

-0.09 -



3.AILE| Y &R HE (XM HSH) (G R ET))
KR4111S70006 2022-07 AHEERINE M= 33

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 22 -22 22 -22 -22 -22
-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% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33
KR4150570004 2022-07 SKSIO| AT HM =2 32

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

~
!



2022-07-01
2022-06-30

22| 0F I A (FA-THY B

2. BIINHe 2OYTE
KR4101590005-2022-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 76.86 153.73 230.59 307.45 384.31 461.18 538.04 614.90
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= 68
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -68 -68 -68 -68 -68 -68 -68
-5.33% -45 -45 -45 -45 -45 -45 -45
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 45 45 45 45 45 45 45
8.00% 68 68 68 68 68 68 68
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SAY  2022-07-01
712 2022-06-30

SOLSHE A2 2 HM 7| Kt &2 X H K|
Hok2oH

o

U7|AHe| &

=E

=

KR4111570006-2022-07 MM X/ EHME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 28,600.00 57,200.00 85,800.00 114,400.00

W oo

-0.03

-0.04

-0.06 -
712

KR4116570005-2022-07 L X7 H M E

0.18

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 89,750.00 179,500.00 269,250.00 359,000.00

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

0.52

0.39

0.26

0.13

0.00

-0.13

-0.26

-0.39

-0.52

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

/

/

/

/

.00 38,750.00 ﬁo.oo

116,250.00

T 1

155,000.00

/

/

72

KR4122570003-2022-07 A dspIiZf M E

/

/

/

/

.00 266,500.00 MO0.00 799,500.00 1,066,000.00
74
KR4147570000-2022-07 LGS/ |E M E

/

/

/

/

.00 259,500.00 A0.00

778,500.00

T 1

1,038,000.00




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% -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
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= 9

7| Z=ApLo| HE M
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9 -9 -9 -9 -9 -9 -9
-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% 9 9 9 9 9 9 9
KR4147S70000 2022-07 LGSIE|EME 1

7|Z=ApLto] HE M
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8.33%
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5.33%

8.00%
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KR4156570001-2022-07 NAVER7 HM &

0.24

0.18

0.12

— 0.06

— 0.00 T f T 1
ol 0.00 120,500.00 241,000.00 361,500.00 482,000.00

H -0.06

-0.12

-0.18

-0.24 -
712

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

0.07

0.05

0.03

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 34,850.00 69,700.00 104,550.00 139,400.00

M -0.02

-0.03

-0.05

-0.07 -



3. AlLI2| 2

EELIEE TETE RSP L)

ol
2022-07 NAVERIHE M &
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2
o

KR4156570001

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% -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% 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% -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% 7 7 7 7 7 7 7




e 2022-07-01
Q' 2022-06-30

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

U7|AHe| &

A

19

=

CLU2-WTI CRUDE FUTURE Sep22

0.00

0.00

0.00

0.00

0.00

26.75 53.51 80.26 107.01 133.76 160.52 187.27

214.02

0.00

0.00

0.00

0.00 -

717

COU2-BRENT CRUDE FUTR Sep22

0.00

0.00

0.00

0.00

0.00

28.11 56.23 84.34 112.45 140.56 168.68 196.79

224.90

0.00

0.00

0.00

0.00 -



HOU2-NY Harb ULSD Fut Sep22

0.00

0.00

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00

72

KR4175570001-2022-07 2 M &

0.00

0.00

0.00

~

0.00

.00

324.65 649.30 973.95 1,298.6! 1,623.25 1,947.90 2,272.55 2,597.20

0.00

.

0.00

0.00

T~

0.00

72

NGU22-NATURAL GAS FUTR Sep22

0.00

0.00

0.00

0.00

0.00

00

1.62 3.25 4.87 6.49 8.11 9.74 11.36 12.98

0.00

0.00

0.00

0.00



QSU2-Low Su Gasoil G Sep22

0.00
0.00
0.00
— 0.00
ol
?—’ 0.00 T T T J T T T 1
ol 0.00 292.13 584.25 876.38 116850  1,460.63  1,752.75  2,044.88  2,337.00
H 500
0.00
0.00
0.00 -
7t
XBU2-GASOLINE RBOB FUT Sep22
0.00
0.00
0.00
— 0.00
ol
Er_ 0.00 : : : : : : : !
ol 0.00 0.90 1.79 2.69 3.58 4.48 5.37 6.27 7.16
H 500
0.00
0.00
0.00 -
77
3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
CLU2 WTI CRUDE FUTURE Sep22 44
couz2 BRENT CRUDE FUTR Sep22 46
HOU2 NY Harb ULSD Fut Sep22 17
KR4175S700 2022-07 E2{ M= 28
NGU22 NATURAL GAS FUTR Sep22 66
QSuU2 Low Su Gasoil G Sep22 24
XBU2 GASOLINE RBOB FUT Sep22 15
4. nP S H4-F0| Z|CEH| 4 S HU(VaR : 99% 4 E|+F, 102 7| F) (EHe 2 EHR)



