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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

15.35 30.70 46.04 61.39 76.74 92.09 107.43

122.78

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

23.70 47.41 71.11 94.81 118.51 142.22 165.92

189.62

0.00

0.00

0.00

0.00 -
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0.00
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0.00
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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

0.00

CU2-CORN FUTURE Sep22

/

.00 147.81 295.63 44M.25 739.06 886.88 1,034.69 1,182.50
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

52.48 104.95 157.43 209.90 262.38 314.85 367.33 419.80

/

/

72

KR4175580000-2022-08 E&{ M E

o~

.00

327.63 655.25 982.88 1,310.5 1,638.13 1,965.75 2,293.38 2,621.00




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 210.56

T T

421.13

631.69 842.25 1,052.81

T

1,263.38

T 1

1,473.94 1,684.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.42

8.85

13.27 17.69 2211

T

26.54

T 1

30.96 35.38

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 100.78

T T

201.55

302.33 403.10 503.88

T

604.65

T 1

705.43 806.20

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 0.00 346.63 693.25 1,039.88 1,386.50 1,733.13 2,079.75 2,426.38 2,773.00
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 0.00 193.69 387.38 581.06 774.75 968.44 1,162.13 1,355.81 1,549.50
H 0.00

0.00

0.00

0.00
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— 0.00
=
§'3=£ 0.00
SI' 0.00 81.04 162.08 243.11 324.15 405.19 486.23 567.26 648.30
4“ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) (THEHDERI)
KR4101S90005 2022-09 ZAI200K|$=ME 84
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
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VGU2-EURO STOXX 50 Sep22

921.25

0.00

2,763.75 3,685.00 4,606.25 5,527.50 6,448.75 7,370.00

1,842.50

onl

48

EURO STOXX 50 Sep22

VGU2

on

Z|c= Ao A= (VaR : 99%

4. mpMArE O



SAIY  2022-08-04
712 2022-08-03

o

2. WI|MHEe &

=ES

=

HCQ2-HSCEI Futures Aug22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,670.75 3,341.50 5,012.25 6,683.00 8,353.75 10,024.50  11,695.25  13,366.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ2 HSCEI Futures Aug22
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HHEER (FAEE-THY)
A a3
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KR4201583057-2022-08 =305
.00 76.25 152.50 228.75 305.00 381.25 457.50 533.75 610.00
74
KR4201583073-2022-08 =307.5
.00 76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00




0.00

KR4301583055-2022-08 %305

0.00

0.00

0.00

0.00

0.00

.00

76.25

152.50

228.75

305.00

381.25

457.50

533.75

0.00

0.00

0.00 -

610.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201583057 2022-08 Z305 3,320

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 2,353 2,307 2,260 2,211 2,161 2,109 2,058
-5.33% 1,901 1,843 1,786 1,728 1,670 1,613 1,555
-2.67% 1,089 1,051 1,011 967 922 875 827
0% 52 39 21 0 -25 -53 -85
2.67% -1,060 -1,063 -1,068 -1,075 -1,085 -1,098 -1,114
5.33% -2,187 -2,187 -2,188 -2,190 -2,193 -2,197 -2,204
8.00% -3,315 -3,315 -3,315 -3,316 -3,316 -3,318 -3,320
KR4201583073 2022-08 Z307.5 679

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 439 431 422 414 404 395 385
-5.33% 366 354 342 330 318 306 294
-2.67% 219 209 199 189 179 168 157
0% 15 11 6 0 -6 -14 -21
2.67% -212 -213 -215 -217 -220 -223 -228
5.33% -445 -445 -445 -446 -447 -448 -450
8.00% -678 -678 -678 -678 -678 -678 -679
KR4301583055 2022-08 305 317

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -247 -258 -269 -281 -293 -305 -317
-5.33% -85 -99 -113 -126 -140 -154 -168
-2.67% -9 -18 -28 -38 -49 -61 -72
0% 12 9 5 0 -6 -13 -20
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OESXQ2-C3475-EURO STOXX 50

227.70

341.55 398.48

284.63

113.85 170.78

56.93

0.00

OESXQ2-C3500-EURO STOXX 50

205.50

308.25 359.63 411.00

256.88

102.75 154.13

51.38

0.00
0.00
0.00

0.00




0.00 ‘

712

OESXQ2-P3475-EURO STOXX 50

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 3.83 7.65 11.48 15.30 19.13 22.95

0.00

30.60

0.00

0.00

0.00 -

0.00

e

OESXQ2-P3500-EURO STOXX 50

0.00

0.00

—~ 0.00

— 0.00

.00 4.53 9.05 13.58 18.10 22.63 27.15

36.20

0.00

0.00

0.00

0.00 -

3. AlLI2| 2

EREE LRSIV
260105SQPX SG EURO Covered CALL STRATEGY
FXW213C5Q KRW/EUR 26-08-22E

FXW213C7L<« KRW/EUR 23-09-22E
OESXQ2-C3<4EURO STOXX 50
OESXQ2-C3EEURO STOXX 50
OESXQ2-P34EURO STOXX 50

OESXQ2-P3EEURO STOXX 50

0.44

0.29

0.02
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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 o1&
A LIIEH |ME 405 0 405| &
A 27t5H  |SM 458 4,248 -3,790 | & 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 81.04 162.08 243.11 324.15 405.19 486.23 567.26 648.30
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
KR4201583206-2022-08 =320
0.00
0.00
0.00
— 0.00
3]
% 0.00
BF 0.00 80.00 160.00 240.00 320.00 400.00 480.00 560.00 640.00
<‘IJ 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

KR4201583222-2022-08 =322.5

.00 80.63 161.25 241.88 32N.13 483.75 564.38 645.00
74
KR4301583055-2022-08 X305
.00 76.25 152.50 228.75 305.00 381.25 457.50 533.75 610.00
74

KR4301583071-2022-08 X307.5

~

.00

T T T T T T T 1

76.88 153.75 230.63 307.50 384.38 461.25 538.13 615.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2022-09 T AI|200X|

KR4101590005 FHE

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-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% 32 32 32 32 32 32 32
KR4201583206 2022-08 2320 224

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 77 76 76 75 73 72 70
-5.33% 73 71 68 66 63 60 56
-2.67% 56 51 47 43 38 34 30
0% 13 9 4 0 -5 -9 -14
2.67% -54 -56 -59 -62 -66 -69 -73
5.33% -135 -136 -137 -138 -140 -142 -144
8.00% -220 -220 -221 -221 -222 -223 -224
KR4201583222 2022-08 =2322.5 70

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 20 19 19
-5.33% 20 19 19 18 17 16 15
-2.67% 16 14 13 12 11 9 8
0% 5 3 2 0 -2 -3 -5
2.67% -15 -16 -17 -19 -20 -21 222
5.33% -41 -41 -41 -42 -43 -44 -45
8.00% -68 -68 -68 -69 -69 -69 -70
KR4301583055 2022-08 3305 13

7|E=XpAte| HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 11 11 12 12 13
-5.33% 3 4 5 5 6 6 7
-2.67% 0 1 1 2 2 2 3
0% 0 0 0 0 0 1 1
2.67% -1 -1 -1 -1 0 0 0
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -1 -1 -1 -1 -1 -1 -1
KR4301583071 2022-08 3£307.5 3

7| Z=Rpetel




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

0% 0 0 0 0 0 0 0

2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
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KR4101590005-2022-09 A A I|200X| =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 81.04 162.08 243.11 324.15 405.19 486.23 567.26 648.30
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= 32
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-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% 32 32 32 32 32 32 32
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1. A=A

Mt e e B 0
AT FEH |2 0 At Q|
Al & He 0 0 032
A FtEH (M= 832 0 832
A LIsdH |2 1,639 0 1,639 % Q|
A &2t ME 0 932 -932 | &9
2. M7|A ™| &l X
VNCQ2-VN30 Index Future Aug22
0.00
0.00
0.00
—~ 0.00
ol
;'ir_ 0.00
BF 0.00 311.48 622.95 934.43 1,245.90 1,557.38 1,868.85 2,180.33 2,491.80
4“ 0.00
0.00
0.00
0.00
7t

3. AlLIE| E YT THEE HE 0 E=H)
2.5504E+11 VN30TR Index(EUR)
FXW213C5J4KRW/EUR 26-08-22E
FXW213C6N KRW/EUR 23-09-22E
FXW213C7L¢KRW/EUR 21-10-22E

VNCQ2 VN30 Index Future Aug22
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

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

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

0.00

0.00

0.00

0.00 -



210884220327-IHS Markit Global Carbon Index(TR)
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ol 0.00 0.24 0.49 0.73 0.97 1.21 1.46 1.70 1.94
H 0.00
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0.00 -
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3. AlLtE| 2 2ol (X[ A4S H) (T HHTt2)
2.1088E+11 IHS Markit Global Carbon Index(TR) 195
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,398
2.1088E+11 IHS Markit Global Carbon Index(TR) 97
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MOZ22-ECX EMISSION Dec22
0.00
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. 0.00
&l
EL
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H 0.00
0.00
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SWSTAR000( 23t STAR 50 Index 220113(7| &)
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M f715d  |2a¢ 0 0 0/&e
A e = A 810 128 683| &L
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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
6r 0.00 81.04 162.08 243.11 324.15 405.19 486.23 567.26 648.30
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR41EYS80008-2022-08 O A= ZH|AI/|EME
0.13 +
0.10
0.06
— 0.03
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 63,850.00 127,700.00 191,550.00 255,400.00
<‘IJ -0.03
-0.06
-0.10
-0.13



3. AILIE| 2 2P ZHF (X &M HFH)
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602
KR41015900 2022-09 ZAI|200X| =M E
KR41EYS80012022-08 0| ZZ2H| W HEM =

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

/rl\'l
£
1E
2
o




SAIY  2022-08-04
712 2022-08-03

o

U7|AHe| &

=ES

=

KR4111580005-2022-08 MM X/ EHME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,700.00 61,400.00 92,100.00 122,800.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150580003-2022-08 SKS}O| S ATHHEHME

0.10

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 48,750.00 §7,500.00 146,250.00 195,000.00

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% -35 -35 -35 -35 -35 -35 -35
-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% 35 35 35 35 35 35 35
KR4150580003 2022-08 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) (EH =4 2ER)




2022-08-04
2022-08-03

oll

Al

oll

7|E

ol

ol

J

=N

u0
10

olo

ojru

iy,

a3

-

uo

ol

oju

14

=N

uo
10

@

Z| & Mo AZH(VaR : 99% A E|F=F,10Y 7

4. TP Y4 F2

olo

ojru

[

a3

uo
10



SAIY  2022-08-04
712 2022-08-03

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

o

U7|AHe| &

=E

=

KR4111580005-2022-08 MM X/ EHME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,700.00 61,400.00 92,100.00 122,800.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116580004-2022-08 TICH X7 H M Z

0.20

0.15

0.10

—~ 0.05

L o000 ‘ ; ‘ ‘
ol 0.00 98,750.00 197,500.00 296,250.00 395,000.00

H o0s

-0.10

-0.15




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.58

0.44

0.29

0.15

0.00

-0.15

-0.29

-0.44

-0.58

0.61

0.46

0.31

0.15

0.00

-0.15

-0.46

-0.61

KR4119580008-2022-08 7| O} 7 HM &

/

/

/

/

.00 40,550.00 /ﬁéo.oo

121,650.00

T 1

162,200.00

/

/

72

KR4122580002-2022-08 A AdspIZfE M E

/

/

/

/

.00 292,000.00 MO0.00 876,000.00 1,168,000.00
74
KR4147580009-2022-08 LGS} S| EH M E

/

/

/

/

.00 306,500.00 M0.00

919,500.00

T 1

1,226,000.00




3. ALIE|E8 £ A =HE

ol : )
KR4111S80005 2022-08 AHEMXINE M Z 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
KR41165S80004 2022-08 HLHAPHEM = 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
KR4119S80008 2022-08 7|Ot/H 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
KR4122S80002 2022-08 AH-dSDIfE 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
KR4147S80009 2022-08 LGSEf M2 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




SAIY  2022-08-04
712 2022-08-03

o

U7|AHe| &

=ES

=

KR4156580000-2022-08 NAVERZHE M &

0.27

0.20

0.13

— 0.07

— 0.00 T f T 1
ol 0.00 134,750.00 269,500.00 404,250.00 539,000.00

H -0.07

-0.13

-0.20

-0.27 -
712

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

0.08

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 37,950.00 75,900.00 113,850.00 151,800.00
M -0.02

-0.04

-0.06

-0.08 -



3. ALIE| 8 £ FZHSEIHE L E=H)

= .
KR4156580000 2022-08 NAVERZHEHM & 11
7| = XL HEY

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -1 -1 -11 -1 -1 -1
-5.33% -7 -7 -7 -7 -7 -7
-2.67% -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0

2.67% 4 4 4 4
5.33% 7 7 7 7 7 7
8.00% 1 1 11 11 11 11

KR41CFS80001 2022-08 7I7tHE M =

7| = AL HE

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5
-2.67% -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0
2.67% 2 2 2 2 2 2
5.33% 5 5 5 5 5 5
8.00% 7 7 7 7 7 7




2 2022-08-04
2 2022-08-03

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

23.61 47.21 70.82 94.42 118.03 141.63 165.24

188.84

0.00

0.00

0.00

0.00 -

717

COX2-BRENT CRUDE FUTR Nov22

0.00

0.00

0.00

0.00

0.00

24.66 49.32 73.98 98.64 123.30 147.96 172.62

197.28

0.00

0.00

0.00

0.00 -



ECX2-E-MINI CRUDE OIL Nov22

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 23.07 46.15

69.22 92.29 115.36

T

138.44

T 1

161.51 184.58

/

0.00

/

0.00

0.00

0.00

72

EOX2-E-MINI NATURAL GAS Nov22

0.00

0.00

0.00

0.00

.00 1.95

11.67

13.62 15.56

0.00

0.00

0.00

0.00

72

HOU2-NY Harb ULSD Fut Sep22

0.00

0.00

0.00

0.00

0.00

.00 0.85 1.69

0.00

0.00

0.00

0.00



KR4175580000-2022-08 &2 ME

0.00

0.00

0.00

0.00

0.00

o~

.00 327.63 655.25 982.88 1,310.5 1,638.13 1,965.75 2,293.38 2,621.00

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGU22-NATURAL GAS FUTR Sep22

0.00

0.00

0.00

0.00

.00 1.93 3.86 5.78 7.71 9.64 11.57 13.49 15.42

0.00

0.00

0.00

0.00

72

QSU2-Low Su Gasoil G Sep22

0.00

0.00

0.00

0.00

/

0.00

.00 249.75 499.50 749.25 999.00 1,248.75 1,498.50 1,748.25 1,998.00

0.00

0.00

0.00

0.00



0.00

XBU2-GASOLINE RBOB FUT Sep22

0.00
0.00
—~ 0.00
&
Err 0.00 T T T J T T T 1
ol 0.00 0.77 1.53 2.30 3.06 3.83 4.59 5.36 6.12
<‘IJ 0.00
0.00
0.00
0.00 -
73
3. ALIE| R £ A XHF (X O = Ao AF ) (Bt BHR)
CLU2 WTI CRUDE FUTURE Sep22 29
COX2 BRENT CRUDE FUTR Nov22 31
ECX2 E-MINI CRUDE OIL Nov22 5
EOX2 E-MINI NATURAL GAS Nov22 2
HOU2 NY Harb ULSD Fut Sep22 15
KR4175S800 2022-08 EHe{ME 31
NGU22 NATURAL GAS FUTR Sep22 63
QsuU2 Low Su Gasoil G Sep22 10
XBU2 GASOLINE RBOB FUT Sep22 13
4. THEYES| ZHEHO YU (VaR : 99%MEIFF,1027|F) (Thl: 4 2h3l)



