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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

16.12 32.23 48.35 64.46 80.58 96.69 112.81

128.92

0.00

0.00

0.00

0.00 -

7t4

CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

24.71 49.42 74.13 98.84 123.55 148.26 172.97

197.68

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

CU2-CORN FUTURE Sep22

/

.00 157.19 314.38 47]V628'.75 785.94 943.13 1,100.31 1,257.50
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

57.53 115.05 172.58 230.10 287.63 345.15 402.68 460.20

/

/

72

KR4175570001-2022-07 &M E

o~

.00

324.58 649.15 973.73 1,298.3 1,622.88 1,947.45 2,272.03 2,596.60




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 237.94

T T

475.88

713.81 951.75 1,189.69

T

1,427.63

T 1

1,665.56 1,903.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.63

9.25

13.88 18.50 23.13

T

27.75

T 1

32.38 37.00

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 101.68

T T

203.35

305.03 406.70 508.38

T

610.05

T 1

711.73 813.40

0.00

0.00

0.00

0.00



S$X2-SOYBEAN FUTURE Nov22

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 364.50 729.00 1,093.50 1,458.00 1,822.50 2,187.00 2,551.50 2,916.00
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 0.00 221.00 442.00 663.00 884.00 1,105.00 1,326.00 1,547.00 1,768.00
H 0.00

0.00

0.00

0.00
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KR4101590005-2022-09 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
SI' 0.00 76.24 152.48 228.71 304.95 381.19 457.43 533.66 609.90
<‘IJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101S90005 2022-09 ZAI200K| M2 109
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -73 -73 -73 -73 -73 -73 -73
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 73 73 73 73 73 73 73
8.00% 109 109 109 109 109 109 109
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VGU2-EURO STOXX 50 Sep22

860.25

0.00

2,580.75 3,441.00 4,301.25 5,161.50 6,021.75 6,882.00

1,720.50
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HCN2-HSCEI Futures Jul22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,897.25 3,794.50 5,691.75 7,589.00 9,486.25 11,383.50  13,280.75  15,178.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCNZ2 HSCEI Futures Jul22

g
£
i3
2
i
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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

SAIY  2022-07-04
712 2022-07-01

HHEER (FAEE-THY)
A a3

L=
KR4201573454-2022-07 2345
.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
74
KR4201573470-2022-07 2347.5
.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00




KR4301573478-2022-07 3£347.5

0.00
0.00
0.00
— 0.00
ol
ir‘ 0.00 T T T Y T T T 1
35 0.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00
0.00
0.00
0.00
0.00 -
e
3. ALE| Y £ R XHE AN N0 AT ) SEIRTTIEY
KR4201S73454 2022-07 =345 279
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 11 11 10
-5.33% 12 12 12 11 10 8 6
-2.67% 12 11 10 8 5 1 -5
0% 11 9 5 0 -7 -17 -28
2.67% 5 -1 -10 -22 -37 -54 -74
5.33% -15 -31 -50 -72 -97 -124 -153
8.00% -71 -101 -133 -167 -203 -241 -279
KR4201S73470 2022-07 2347.5 319
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 10 9
-5.33% 11 11 11 11 10 8 5
-2.67% 11 11 10 8 5 0 -6
0% 10 9 5 0 -8 -18 -31
2.67% 6 -1 -10 -23 -39 -59 -82
5.33% -13 -30 -51 -76 -105 -137 -172
8.00% -70 -103 -141 -182 -225 =271 -319
KR4301S73478 2022-07 %3475 838
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -838 -838 -838 -838 -838 -838 -838
-5.33% -559 -559 -559 -559 -559 -559 -559
-2.67% -279 -279 -279 -279 -279 -279 -280
0% 0 0 0 0 0 -1 -2
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OESXN2-C3425-EURO STOXX 50

91.50

137.25 160.13 183.00

114.38

68.63

45.75

22.88

0.00

OESXN2-C3450-EURO STOXX 50

77.10

115.65 134.93

96.38

57.83

38.55

19.28

0.00
0.00
0.00

0.00




0.00 ‘
712

OESXN2-P3425-EURO STOXX 50

0.00
0.00
0.00
—~ 0.00
&
E’ 0-00 T T T d T T T
ol 0.00 16.68 33.35 50.03 66.70 83.38 100.05 116.73 133.40
l(“ 0.00
0.00
0.00
0.00 -
7t
OESXN2-P3450-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&
?.r- 0.00 T T T 7 T T T )
ol 0.00 19.33 38.65 57.98 77.30 96.63 115.95 135.28 154.60
4“ 0.00
0.00
0.00
0.00 -
712
3. AILIE|RE £ ZHF (X LY ZY) THP|:HH 2H2)
2601055QPX SG EURO Covered CALL STRATEGY 45
FXW213C5Q KRW/EUR 26-08-22E 87
OESXN2-C34EURO STOXX 50 1
OESXN2-C34EURO STOXX 50 1
OESXN2-P34 EURO STOXX 50 1
OESXN2-P34 EURO STOXX 50 1
4. nPHF0| Z|CEH &S U (VaR : 99% 4 E|5-F, 102 7| F) CHR|:H4 2R
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2| C| ool K200(F A B 8- THIT ZHE E)

M LIIEH |ME 0 0 o1&
M {715d |24 0 0 0| &fLH
A LIIEH |ME 457 0 457 &4
A 27t5H  |SM 261 4,731 -4,471 | &Ly
TE7[A| "l &l x
KR4101590005-2022-09 A A | 200X| =M E
0.00
0.00
0.00
— 0.00
=
=r
— 0.00 T T T 1 T T T 1
El' 0.00 76.24 152.48 228.71 304.95 381.19 457.43 533.66 609.90
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
KR4201573629-2022-07 2362.5
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 0.00 90.63 181.25 271.88 362.50 453.13 543.75 634.38 725.00
4“ 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
?lz 0.00 91.25 182.50 273.75 365.00 456.25 547.50 638.75 730.00
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
?llj 0.00 86.88 173.75 260.63 347.50 434.38 521.25 608.13 695.00
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 36
7| Z=EX4Ee| HEd
7tA -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
KR4201573629 2022-07 &362.5 7

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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 -2
5.33% 0 0 -1 -1 -2 -3 -4
8.00% -1 -1 -2 -3 -4 -6 -7

KR4201S73652 =365 9
7| Z=Rp ko] H

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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 -2
5.33% 0 0 -1 -1 -2 -3 -4
8.00% 0 -1 -2 -3 -5 -6 -9

KR4301S73478 33475 18
7| Z=Rp ko] H

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% 12 12 12 12 12 12 12
-2.67% 6 6 6 6 6 6 6

0% 0 0 0 0 0 0 0
2.67% -6 -6 -6 -6 -6 -6 -6
5.33% -12 -12 -12 -12 -12 -12 -12
8.00% -18 -18 -18 -18 -17 -17 -17
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SAY  2022-07-04
2022-07-01

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 21,443 0 21,443
= =% M= 649 21,769 -21,120| &2

2. WI|MHEe &
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=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213C6P< KRW/USD 29-08-22E
FXW213C6P< KRW/USD 27-09-22E
FXW213C6P< KRW/USD 27-07-22E
FXW213C6Q USD/KRW 27-07-22E

IEOOBD8RGM75 * S HZ 22 QEX|EAS0| 02{ 20| 0] ZAISHK| %S
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) (THEHOHRI)
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A OFEKRX300Q1 Sl A B (3= A

KR4101590005-2022-09 :_i'_ﬁul 200X| M=
0.00
0.00
0.00
— 0.00
3]
%:.r, 0.00
3‘; 0.00 76.24 152.48 228.71 304.95 381.19 457.43 533.66 609.90
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101S90005 2022-09 LA L200K| =M= 43
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -28 -28 -28 -28 -28 -28 -28
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 43 43 43 43 43 43 43
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Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 749 0 749
A LIsdH |2 1,753 0 1,753 | & Q|
A &2t ME 0 922 -922| & Q|
2. M7|A ™| &l X
VNCN2-VN30 Index Future Jul22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 310.03 620.05 930.08 1,240.10 1,550.13 1,860.15 2,170.18 2,480.20
4“ 0.00
0.00
0.00
0.00

3. MLIE| 28 £YFZHFE L0 EEH)

=

2.5504E+11 VN30TR Index(EUR)
FXW213C4L« KRW/EUR 22-07-22E
FXW213C5J4 KRW/EUR 26-08-22E
FXW213C6N KRW/EUR 23-09-22E
VNCNZ2 VN30 Index Future Jul22
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.53 0.79 1.05 131 1.58 1.84

2.10

0.00

0.00

0.00

0.00 -

74

210884220326-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.53 0.79 1.05 1.31 1.58 1.84

2.10

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.26 0.53 0.79 1.05 1.31 1.58 1.84 2.10
A 0.00
0.00
0.00
0.00 -
x|
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2.1088E+11 IHS Markit Global Carbon Index(TR) 211
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,680
2.1088E+11 IHS Markit Global Carbon Index(TR) 106
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Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E 15,593 0 15,593
A &2t ME 0 8,578 -8,578| & Q|
2. M7|A|-He| &l x
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
— 0.00
&l
EEF‘ 0.00
BF 0.00 22.54 45.08 67.62 90.16 112.70 135.24 157.78 180.32
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C6T<KRW/EUR 26-07-22E
MOZz22 ECX EMISSION Dec22
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STAR 50 Index 220113(D0| 2H)
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Of| #{E| 2 ot U HhAt 2 = B K4k

M e = A 1,383 465 918| &L
tllgt FEH  |ag 0 0 0/&e
A e = A 1,372 309 1,063 | &Ly
A A |2ag 0 0 0/&e
TE7|A|He| &=
KR4101590005-2022-09 A A | 200X| =M E
0.00
0.00
0.00
— 0.00
3]
=r
— 0.00 T T T 1 T T T 1
El' 0.00 76.24 152.48 228.71 304.95 381.19 457.43 533.66 609.90
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4106590004-2022-09 A A EH50ME
0.00 +
0.00
0.00
— 0.00
ol
=
3. 0.00 ; ‘ ‘ ‘ ‘
3r 0.00 257.38 514.75 772.13 1,029.50 1,286.88 1,544.25 1,801.63 2,059.00
4“ 0.00
0.00
0.00
0.00



3. AILIE| 2 2P ZHF (X &M HFH)
KR41015900 2022-09 R AT|200X| =M=
KR41065900 2022-09 T AEH150M 2
KRS0003135 SWAP_MICROSOFT CP_0429

KRS0003224 SWAP_FIRST TRUST ECL_0602

4, TPHAEO| &AM (VaR : 99%AE|FF,1027|F)

0.33
0.36

I’_T_I
£
1E
2
o



SAY  2022-07-04
712 2022-07-01

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 28,200.00 56,400.00 84,600.00 112,800.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150570004-2022-07 SKS}O| S ATHEHME

0.09

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 43,900.00 §7,800.00 131,700.00 175,600.00
M -0.02

-0.04

-0.07

-0.09 -



3. AlLI2| 2

EEUEE LR ES

KR4111S70006 =

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 30

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 -20 -20 -20 -20 -20 -20
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 20 20 20 20 20 20 20
8.00% 30 30 30 30 30 30 30
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EHl: e akR)

2

I



2022-07-04
2022-07-01

2. M7|A|-He| &l x
KR4101590005-2022-09 A A I|200X| =M &
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
3r 0.00 76.24 152.48 228.71 304.95 381.19 457.43 533.66 609.90
<‘IJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101S90005 2022-09 ZAI200K| M2 67
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -67 -67 -67 -67 -67 -67 -67
-5.33% -45 -45 -45 -45 -45 -45 -45
-2.67% =22 =22 =22 =22 =22 =22 =22
0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 45 45 45 45 45 45 45
8.00% 67 67 67 67 67 67 67




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

©



SAY  2022-07-04
712 2022-07-01

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 28,200.00 56,400.00 84,600.00 112,800.00

W oo

-0.03

-0.04

-0.06 -
712

KR4116570005-2022-07 L X7 H M E

0.18

0.14

0.09

—~ 0.05

L o000 ‘ ; ‘ ‘
ol 0.00 90,000.00 180,000.00 270,000.00 360,000.00

H o0s

-0.09

-0.14




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.51

0.38

0.26

0.13

0.00

-0.13

-0.26

-0.38

0.51

0.38

0.25

0.13

0.00

-0.13

-0.25

-0.38

-0.51

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

/

/

/

/

.00 38,950.00 ﬁo.oo

116,850.00

T 1

155,800.00

/

/

72

KR4122570003-2022-07 A dspIiZf M E

/

/

/

/

.00 256,500.00 MO0.00 769,500.00 1,026,000.00
74
KR4147570000-2022-07 LGS/ |E M E

/

/

/

/

.00 254,000.00 M0.00

762,000.00

T 1

1,016,000.00




3.ALEIE &R THF XM ESH) :HHaLR)
KR4111S70006 2022-07 AHEERINE M= 4

7| = XL HEY
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
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= 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% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8
KR4147S70000 2022-07 LGSIE|EME 1

7|Z=ApLto] HE M




7t

-25.00%

-16.67%

0%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%

— | =] O O|O




SAY  2022-07-04
712 2022-07-01

o

U7|AHe| &

=ES

=

KR4156570001-2022-07 NAVER7 HM &

0.24

0.18

0.12

— 0.06

— 0.00 T f T 1
ol 0.00 118,500.00 237,000.00 355,500.00 474,000.00

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 33,600.00 67,200.00 100,800.00 134,400.00

M -0.02

-0.03

-0.05

-0.07 -



3. AlLI2| 2

EELIEE TETE RSP L)

ol
2022-07 NAVERIHE M &

KR4156570001

7| = XL HEY
7tA -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
KR41CFS70002 2022-07 7I7tHE M = 6

7| = AL HE
742 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-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




Q  2022-07-04
Q' 2022-07-01

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

25.78 51.55 77.33 103.10 128.88 154.65 180.43

206.20

0.00

0.00

0.00

0.00 -

717

COU2-BRENT CRUDE FUTR Sep22

0.00

0.00

0.00

0.00

0.00

27.26 54.52 81.77 109.03 136.29 163.55 190.80

218.06

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

324.58 649.15 973.73 1,298.3i 1,622.88 1,947.45 2,272.03 2,596.60

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

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 0.00 275.50 551.00 826.50 110200  1,377.50  1,653.00  1,928.50  2,204.00
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 0.85 1.70 2.55 3.40 4.25 5.10 5.95 6.80
H 500
0.00
0.00
0.00 -
77
3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
CLU2 WTI CRUDE FUTURE Sep22 42
couz2 BRENT CRUDE FUTR Sep22 45
HOU2 NY Harb ULSD Fut Sep22 16
KR4175S700 2022-07 E2{ M= 21
NGU22 NATURAL GAS FUTR Sep22 50
QSuU2 Low Su Gasoil G Sep22 23
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)



