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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

14.90 29.80 44.69 59.59 74.49 89.39 104.28

119.18

0.00

0.00

0.00

0.00 -

717

CTZ2-COTTON NO.2 FUTR Dec22

0.00

0.00

0.00

0.00

0.00

22.97 45.94 68.91 91.88 114.85 137.82 160.79

183.76

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

/

.00 152.25 304.50 45M.00 761.25 913.50 1,065.75 1,218.00
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

54.73 109.45 164.18 218.90 273.63 328.35 383.08 437.80

/

/

72

KR4175570001-2022-07 &M E

o~

.00

325.25 650.50 975.75 1,301.0 1,626.25 1,951.50 2,276.75 2,602.00




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 222.31

T T

444.63

666.94 889.25 1,111.56

T

1,333.88

T 1

1,556.19 1,778.50

/

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

9.26

13.89 18.52 23.15

T

27.78

T 1

32.41 37.04

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

T T

00 97.95 195.90

293.85 391.80 489.75

T

587.70

T 1

685.65 783.60

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 0.00 341.38 682.75 1,024.13 1,365.50 1,706.88 2,048.25 2,389.63 2,731.00
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 0.00 209.13 418.25 627.38 836.50 1,045.63 1,254.75 1,463.88 1,673.00
H 0.00

0.00

0.00

0.00

73
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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
SI' 0.00 77.70 155.40 233.10 310.80 388.50 466.20 543.90 621.60
<‘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 105
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -105 -105 -105 -105 -105 -105 -105
-5.33% -70 -70 -70 -70 -70 -70 -70
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 70 70 70 70 70 70 70
8.00% 105 105 105 105 105 105 105
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VGU2-EURO STOXX 50 Sep22

870.00

0.00

2,610.00 3,480.00 4,350.00 5,220.00 6,090.00 6,960.00

1,740.00
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HCN2-HSCEI Futures Jul22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,889.00 3,778.00 5,667.00 7,556.00 9,445.00 11,334.00 13,223.00 15,112.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCNZ2 HSCEI Futures Jul22

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



U7|AHe| &

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

SAY  2022-07-11
712 2022-07-08

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




0.00

KR4301573478-2022-07 3£347.5

0.00

0.00

— 0.00

— 0.00

.00 86.88

173.75

260.63

434.38

521.25

608.13

695.00

#6000

0.00

0.00

0.00 -

3. AlLE| 28 £ AT HSE[CHE LS H) THel: 2R
KR4201573454 2022-07 E345 212

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 2 2 2 2 2 1 1
-2.67% 2 2 2 1 1 1 0
0% 2 1 1 0 -2 -4 -7
2.67% 0 -1 -4 -8 -14 -21 -30
5.33% -10 -18 -29 -41 -55 -71 -89
8.00% -65 -87 -110 -134 -159 -185 -212
KR4201573470 2022-07 E347.5 224

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 0 0
0% 1 1 1 0 -1 -4 -7
2.67% 0 -1 -3 -7 -12 -20 -29
5.33% -7 -15 -25 -37 -53 -70 -90
8.00% -55 -78 -104 -131 -161 -192 -224
KR4301573478 2022-07 3£347.5 856

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -856 -856 -856 -856 -856 -856 -856
-5.33% -570 -570 -570 -570 -570 -570 -570
-2.67% -285 -285 -285 -285 -285 -285 -285
0% 0 0 0 0 0 0 0




284
562
818

284
564
825

285

566
831

285

568
837

285

569
842

285

570
847

285

570
850

2.67%
5.33%
8.00%
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OESXN2-C3425-EURO STOXX 50

93.00

139.50 162.75 186.00

116.25

46.50 69.75

23.25

0.00

OESXN2-C3450-EURO STOXX 50

75.80

113.70 132.65 151.60

94.75

56.85

37.90

18.95

0.00
0.00
0.00

0.00




0.00 ‘

712

OESXN2-P3425-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

o 0.00

0.00

.00 7.33 14.65 21.98 29.30 36.63 43.95

51.28

58.60

0.00

0.00

0.00 -

0.00

e

OESXN2-P3450-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 9.28 18.55 27.83 37.10 46.38 55.65

64.93

74.20

0.00

0.00

0.00

0.00 -

3. MLIE| 28 £FZHFE L0 EEH)

260105SQPX SG EURO Covered CALL STRATEGY
FXW213C5Q KRW/EUR 26-08-22E
OESXN2-C34EURO STOXX 50
OESXN2-C34EURO STOXX 50
OESXN2-P34EURO STOXX 50
OESXN2-P34EURO STOXX 50

o| |Cf&Mo4ZH(VaR : 99%AEIFE,10L7|F)

=
40
s
o
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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 466 0 466| U
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 77.70 155.40 233.10 310.80 388.50 466.20 543.90 621.60
<‘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 37
7| Z=EX4Ee| HEd
7tA -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
KR4201573629 2022-07 &362.5 3

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 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 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 -1 -1
8.00% 0 0 -1 -1 -2 -3

KR4201573652 2022-07 =365 3
EN I

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0

0% 0 0 0 0 0 0
2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 -1
8.00% 0 0 0 -1 -2 -3

KR4301573478 2022-07 3£347.5 19
Zl[E=A

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 19 19 19 19 19 19
-5.33% 12 12 12 12 12 12
-2.67% 6 6 6 6 6 6

0% 0 0 0 0 0 0
2.67% -6 -6 -6 -6 -6 -6
5.33% -12 -12 -12 -12 -12 -12
8.00% -18 -18 -18 -18 -18 -18
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SAY  2022-07-11

712 2022-07-08
H202REHECS (H) (X H=¢h-atd)

1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 20,846 0 20,846
A &2t ME 1,105 21,821 -20,715| %2
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THEHTER)
FXW213C6P: KRW/USD 29-08-22E 582
FXW213C6P: KRW/USD 27-09-22E 583
FXW213C6P: KRW/USD 27-07-22E 582
FXW213C6Q USD/KRW 27-07-22E 52
FXW213C78:USD/KRW 27-07-22E 36
IEOOBD8RGM75 *SIHBZ2 L QX EAEO| 0{H 20| A0l JAISHK| LS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )
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2022-07-11
2022-07-08

A OFEKRX3009!

BT

-|>|

.l

KR4101590005-2022-09 :_i'_ﬁul 200X| =
0.00
0.00
0.00
— 0.00
3]
%:.r, 0.00
3‘; 0.00 77.70 155.40 233.10 310.80 388.50 466.20 543.90 621.60
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% -29 -29 -29 -29 -29 -29 -29
-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% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
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712 2022-07-08

2. WI|MHEe &

3. MLIE| 28 £YFZHFE L0 EEH)

Mt e e B 0
AT 7t5dH &g 0 At Q|
Al & He 0 0 032
A F7t5dH  |[ME 747 0 747
A LIsdH |2 1,709 0 1,709 | % Q|
A &2t ME 0 899 -899 | %t Q|
o] B
VNCN2-VN30 Index Future Jul22
0.00
0.00
0.00
0.00
0.00
0.00 306.25 612.50 918.75 1,225.00 1,531.25 1,837.50 2,143.75 2,450.00
0.00
0.00
0.00
0.00

=

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

APZ o] X|CH& A AZMU(VaR : 99% A2 FFE,10YL7|F)

FI\'I
£
1
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o



e 2022-07-11
Q' 2022-07-08

U7|AHe| &

A

19

F=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

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

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
&l
Er’ 0.00 T T T J T T T 1
ol 0.00 0.25 0.50 0.74 0.99 1.24 1.49 1.73 1.98
H 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) 200
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,483
2.1088E+11 IHS Markit Global Carbon Index(TR) 100
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)



SAY  2022-07-11
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 14,617 0 14,617
A =2} Mz 0 8,364 -8,364 | 22
2. BN e 2o E
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 21.23 42.46 63.69 84.92 106.15 127.38 148.61 169.84
H 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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SAY  2022-07-11
712 2022-07-08
SOLX}O| L} /d M HME| B AR
1. A= H
74 2H CH A
M Xl A2 0 0| &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) (THEHTER)
SWSTARO00( A3+ STAR 50 Index 220113(Z| =) 20
SWSTAROOO( A1t STAR 50 Index 220113(8|2H) 23
SWSTARO00( 213t STAR 50 Index 220113(H 2| %) 20
SWSTAROOO( A1t STAR 50 Index 220113(NH) 20
SWSTARO0O( 213t STAR 50 Index 220426(H 2| %) 7
SWSTAR000( 25 STAR 50 Index 220614(H 2| X) 1
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )



U7|AHe| &

A

0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

SAY  2022-07-11
712 2022-07-08

Of| 7| E| 2t U Bt AL 3 = SFX|AF
A a3

M {7tsd  |[M= 0 0 0| &L
A 53 |2g 0 0 JEE
A e = A 0 350 -350 | &y
A S7t5dH &g 0 0 0| &e
Q=
KR4116570005-2022-07 X7 EME
.00 89,000.00 178,000.00 267,000.00 356,000.00
7tA
KR41EYS70009-2022-07 | R =2 H|AIEME
0.00 59,350.00 118,700.00 178,050.00 237,400.00




3. AILIE| 2 2P ZHF (X &M HFH)
KR4116S700 2022-07 HCHXIZHEM 2
KR41EYS70012022-07 | ZZ2H| I E M=
KRS0003135 SWAP_MICROSOFT CP_0429

KRS0003224 SWAP_FIRST TRUST ECL_0602

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

~
(=)




SAY  2022-07-11
712 2022-07-08

o

U7|AHe| &

=ES

=

KR4111580005-2022-08 MM X/ EHME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,400.00 58,800.00 88,200.00 117,600.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150580003-2022-08 SKS}O| S ATHHEHME

0.10

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 47,550.00 65,100.00 142,650.00 190,200.00

M -0.02

-0.05

-0.07




3. ALIE| 8 £ FZHSEIHE L E=H)

KR4111S80005

7| =R AbO| EH 5
A -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
KR4150580003 2022-08 SKSIO| AT HM =2 33

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

~
(o]



2022-07-11
2022-07-08

22| 0F I A (FA-THY B

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 77.70 155.40 233.10 310.80 388.50 466.20 543.90 621.60
<‘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 68
7| Z=EX4Ee| HEd
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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO
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SAY  2022-07-11
712 2022-07-08

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 29,300.00 58,600.00 87,900.00 117,200.00

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 89,000.00 178,000.00 267,000.00 356,000.00

M o0

-0.09

-0.13




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.54

0.40

0.27

0.13

0.00

-0.13

-0.27

-0.40

-0.54

0.54

0.41

0.27

0.14

0.00

-0.14

-0.27

-0.41

-0.54

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

/

/

/

/

.00 38,450.00 Ao.oo

115,350.00

T 1

153,800.00

/

/

72

KR4122570003-2022-07 A dspIiZf M E

/

/

/

/

.00 268,500.00 MO0.00 805,500.00 1,074,000.00
74
KR4147570000-2022-07 LGS/ |E M E

/

/

/

/

.00 270,500.00 /{,0'00.00

811,500.00

T 1

1,082,000.00




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




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  2022-07-11
712 2022-07-08

o

U7|AHe| &

=ES

=

KR4156580000-2022-08 NAVERZHE M &

0.25

0.19

0.12

— 0.06

— 0.00 T f T 1
ol 0.00 124,000.00 248,000.00 372,000.00 496,000.00

H -0.06

-0.12

-0.19

-0.25 -
712

KR41CFS80001-2022-08 7} L7/|EHM E

0.07

0.05

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 35,850.00 71,700.00 107,550.00 143,400.00

M -0.02

-0.04

-0.05

-0.07 -



3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4156580000 2022-08 NAVERVHE M = 10

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
KR41CFS80001 2022-08 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




e 2022-07-11
Q' 2022-07-08

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

24.81 49.63 74.44 99.25 124.06 148.88 173.69

198.50

0.00

0.00

0.00

0.00 -

717

COU2-BRENT CRUDE FUTR Sep22

0.00

0.00

0.00

0.00

0.00

26.16 52.33 78.49 104.65 130.81 156.98 183.14

209.30

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

325.25 650.50 975.75 1,301.0 1,626.25 1,951.50 2,276.75 2,602.00

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

1.57 3.13 4.70 6.26 7.83 9.39 10.96 12.52

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 0.00 263.06 526.13 789.19 105225  1,31531  1,578.38  1,841.44  2,104.50
H 500
0.00
0.00
0.00 -
7t
XBU2-GASOLINE RBOB FUT Sep22
0.00
0.00
0.00
— 0.00
ol
3 00 ; ; ; : ; ; ; !
ol 0.00 0.81 1.63 2.44 3.25 4.06 4.88 5.69 6.50
H 500
0.00
0.00
0.00 -
77
3. ALtE| @ £ PXHE @2 M0 4 Y) (EHS): 4 Bhg)
CLU2 WTI CRUDE FUTURE Sep22 31
couz2 BRENT CRUDE FUTR Sep22 32
HOU2 NY Harb ULSD Fut Sep22 15
KR4175S700 2022-07 E2{ M= 28
NGU22 NATURAL GAS FUTR Sep22 58
QSuU2 Low Su Gasoil G Sep22 22
XBU2 GASOLINE RBOB FUT Sep22 14
4. nP S H4-F0| Z|CEH| 4 S HU(VaR : 99% 4 E|+F, 102 7| F) (EHe 2 EHR)



