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BOZ2-SOYBEAN OIL FUTR Dec22

0.00

0.00

0.00

0.00

0.00

15.36 30.71 46.07 61.42 76.78 92.13 107.49

122.84

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

23.66 47.31 70.97 94.62 118.28 141.93 165.59

189.24

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

/

.00 150.56 301.13 45]V602'.25 752.81 903.38 1,053.94 1,204.50
72
KCU2-COFFEE 'C' FUTURE Sep22
.00

54.83 109.65 164.48 219.30 274.13 328.95 383.78 438.60

/

/

72

KR4175580000-2022-08 E&{ M E

o~

.00

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




KWU2-KC HRW WHEAT FUT Sep22

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 215.06

T T

430.13

645.19 860.25 1,075.31

T

1,290.38

T 1

1,505.44 1,720.50

/

0.00

/

0.00

0.00

0.00

72

SBV2-Sugar #11 (WORLD) Oct22

0.00

0.00

0.00

0.00

/

.00 4.39

8.78

13.16 17.55 21.94

T

26.33

T 1

30.71 35.10

0.00

/

0.00

/

0.00

0.00

72

SMZ2-SOYBEAN MEAL FUTR Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 105.18

T T

210.35

315.53 420.70 525.88

T

631.05

T 1

736.23 841.40

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 0.00 354.44 708.88 1,063.31 1,417.75 1,772.19 2,126.63 2,481.06 2,835.50
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 0.00 195.63 391.25 586.88 782.50 978.13 1,173.75 1,369.38 1,565.00
H 0.00

0.00

0.00

0.00

73
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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 81.84 163.68 245.51 327.35 409.19 491.03 572.86 654.70
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= 85
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -85 -85 -85 -85 -85 -85 -85
-5.33% -57 -57 -57 -57 -57 -57 -57
-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% 57 57 57 57 57 57 57
8.00% 85 85 85 85 85 85 85
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VGU2-EURO STOXX 50 Sep22

936.75

0.00

2,810.25 3,747.00 4,683.75 5,620.50 6,557.25 7,494.00

1,873.50
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HCQ2-HSCEI Futures Aug22

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,720.00 3,440.00 5,160.00 6,880.00 8,600.00 10,320.00  12,040.00  13,760.00

0.00

0.00

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCQ2 HSCEI Futures Aug22 2

!
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£
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U7|AHe| &
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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

SAY  2022-08-08
712 2022-08-05

HHEER (FAEE-THY)
A a3

L=
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 =305 3,383

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 2,699 2,654 2,609 2,563 2,517 2,471 2,424
-5.33% 2,091 2,049 2,006 1,962 1,917 1,871 1,825
-2.67% 1,122 1,106 1,086 1,063 1,037 1,009 978
0% 14 11 7 0 -9 -21 -35
2.67% -1,117 -1,117 -1,118 -1,119 -1,121 -1,124 -1,129
5.33% -2,249 -2,249 -2,250 -2,250 -2,250 -2,251 -2,252
8.00% -3,382 -3,382 -3,382 -3,382 -3,382 -3,382 -3,383
KR4201583073 2022-08 =307.5 695

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 511 503 494 486 477 468 459
-5.33% 411 402 392 382 372 362 352
-2.67% 229 224 218 212 205 198 191
0% 5 4 2 0 -3 -6 -10
2.67% -228 -228 -228 -229 -229 -230 -232
5.33% -461 -461 -461 -461 -462 -462 -462
8.00% -695 -695 -695 -695 -695 -695 -695
KR4301583055 2022-08 305 235

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -168 -179 -190 -201 -212 -223 -235
-5.33% -42 -52 -62 -73 -84 -95 -106
-2.67% -3 -6 -1 -17 -23 -30 -37
0% 3 3 2 0 -2 -5 -9
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2. WINHY 2R

OESXQ2-C3475-EURO STOXX 50

281.00

421.50 491.75 562.00

351.25

140.50 210.75

70.25

0.00

OESXQ2-C3500-EURO STOXX 50

257.20

385.80 450.10

321.50

128.60 192.90

64.30

0.00
0.00
0.00

0.00




0.00 ‘
712

OESXQ2-P3475-EURO STOXX 50

0.00
0.00
0.00
—~ 0.00
&
Er’ 0-00 T T T d T T T 1
ol 0.00 1.65 3.30 4.95 6.60 8.25 9.90 11.55 13.20
l(“ 0.00
0.00
0.00
0.00 -
74
OESXQ2-P3500-EURO STOXX 50
0.00
0.00
0.00
—~ 0.00
&
?.r- 0.00 T T T 7 T T T )
ol 0.00 1.95 3.90 5.85 7.80 9.75 11.70 13.65 15.60
H 0.00
0.00
0.00
0.00 -
74
3. AILIZ| R £ A ZHF (X & A0 HZH) (Bt 2HR)
260105SQPX SG EURO Covered CALL STRATEGY 8
FXW213C5Q KRW/EUR 26-08-22E 85
FXW213C7L< KRW/EUR 23-09-22E 32
OESXQ2-C3<EURO STOXX 50 6
OESXQ2-C3EEURO STOXX 50 1
OESXQ2-P34EURO STOXX 50 0.13
OESXQ2-P35EURO STOXX 50 0.01
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SAY  2022-08-08
712 2022-08-05

2| C| ool K200(F A B 8- THIT ZHE E)

M 27153 ME 0 0 0| &L
AT F7t5H =M 0 0 0| &L
A F7t5H ME 409 0 409 | &Ly
=4 2715 |2 458 4,248 -3,790 | &LK
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 81.84 163.68 245.51 327.35 409.19 491.03 572.86 654.70
W 600
0.00
0.00
0.00 -
7t
KR4201583206-2022-08 =320
0.00
0.00
0.00
— 0.00
&l
500
ol 0.00 80.00 160.00 240.00 320.00 400.00 480.00 560.00 640.00
M 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) (EH2l: 4 )

ol :
KR4101S90005 2022-09 [ AL200K|+=ME 33

7| Z=Xtte] HEY
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
KR4201583206 2022-08 =320 243

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 94 94 93 92 91 90 88
-5.33% 89 87 84 82 79 76 73
-2.67% 65 61 57 53 49 45 41
0% 9 6 3 0 -3 -7 -10
2.67% -69 -70 -72 -73 -75 -77 -79
5.33% -155 -155 -156 -156 -157 -158 -159
8.00% -243 -243 -243 -243 -243 -243 -243
KR4201583222 2022-08 =2322.5 77

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 25 25 25 25 24 24 24
-5.33% 24 24 23 22 22 21 20
-2.67% 19 17 16 15 14 13 11
0% 3 2 1 0 -1 -2 -4
2.67% -20 -21 -21 -22 -23 -24 -25
5.33% -48 -48 -48 -48 -49 -49 -50
8.00% -76 -76 -76 -76 -76 -77 -77
KR4301583055 2022-08 3305 9

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 8 8 8 9 9
-5.33% 2 2 2 3 3 4 4
-2.67% 0 0 0 1 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
KR4301583071 2022-08 3£307.5 2

7|Z=Rtel BiE g




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

4. THIAEQ| ATHEACIAZU(VaR : 99%AEISE,1087]F) (Er9l: 2B el)
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IEOOBD8RGM75

581
582
445

FXW213C6P: KRW/USD 29-08-22E

FXW213C6P: KRW/USD 27-09-22E

FXW213C7R«KRW/USD 27-10-22E
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A OFEKRX3009!

BT

-|>|

KR4101590005-2022-09 A A 1| 200X| =

.l

=
0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 81.84 163.68 245.51 327.35 409.19 491.03 572.86 654.70
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= 33
7| EXFALO| HEM
7t4 -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
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SAIY  2022-08-08
2022-08-05

2l 5 (M= 0
illat FEH |2 0 gl
4l =58 ME 0 0 0|2
=4 ]715d  |ME 832 0 832
A FtEH |2 1,634 0 1,634| & Q|
=4 =2} Mz 0 996 -996 | &2
2. MIIA - &=
VNCQ2-VN30 Index Future Aug22
0.00
0.00
0.00
— 0.00
ol
Er_ 0.00
ol 0.00 314.38 628.75 943.13 1,257.50 1,571.88 1,886.25 2,200.63 2,515.00
H 0.00
0.00
0.00
0.00
7t
3. AlLtE| 2% 2ol E(X|CH& Ao ASH) (THl: 2 T3
2.5504E+11 VN3O0TR Index(EUR) 131
FXW213C5J4 KRW/EUR 26-08-22E 30
FXW213C6N KRW/EUR 23-09-22E 27
FXW213C7L< KRW/EUR 21-10-22E 18
FXW213C84« KRW/EUR 21-10-22E 5
VNCQ2 VN30 Index Future Aug22 67
4. TPHEQ| Z|Cf&Ho T W (VaR : 99%HEITFE,10Y7|E) (THl: 2 TR
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210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

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 0.49 0.74 0.98 1.23 1.47 1.72

1.96

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 0.49 0.74 0.98 1.23 1.47 1.72 1.96
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) 197
2.1088E+11 IHS Markit Global Carbon Index(TR) 3,441
2.1088E+11 IHS Markit Global Carbon Index(TR) 99
4. TPAMEQ| X|Cf&=Ho 43 M (VaR : 9% HEITFE, 10U 7|F) (EH2|:HHBHR)
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M F7t5H ME 0 0 0
Al E3} ME 0 0 0/ &2
+A A (M= 14,947 0 14,947
A =2} A= 0 6,995 -6,995| & 2
2. MI|A - &=
MOZ22-ECX EMISSION Dec22
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 21.05 42.10 63.14 84.19 105.24 126.29 147.33 168.38
H 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213C7S<KRW/EUR 26-08-22E
MOZz22 ECX EMISSION Dec22
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SWSTAR000( 23t STAR 50 Index 220113(7| &)

SWSTARO00( 218+ STAR 50 Index 220113(0|2H)

SWSTAR000( 23t STAR 50 Index 220113(NH)

SWSTARO0O( 218t STAR 50 Index 220714(H 2| %)
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2. WI|MHEe &

A

MR {ItEd  |ME 0 0 0 S
At FEH |2 0 0 0| e
=A w#715d  |Md= 0 124 -124 | FLY
= FEH |2 0 0 0| e

2
-4
P

KR41EYS80008-2022-08 0| R EZ 2 H| U/ EHM &

0.12
0.09
0.06
0.03
0.00
0.00 61,950.00 123,900.00 185,850.00 247,800.00
-0.03
-0.06
-0.09
-0.12
74
3. A|LI2| ¥ &0l ZH = (X|CHj & Al o) AF2 M) (TH:EH TERl)
KRS0003135 SWAP_MICROSOFT CP_0429 1
KRS0003224 SWAP_FIRST TRUST ECL_0602 1
KR41EYS80012022-08 | ZEZ 2 H| A HME 10
APEO| x| & MO AF2M (VaR : 99%ME|SFE 10 7|F) (T HH TR



SAY  2022-08-08
712 2022-08-05

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 30,800.00 61,600.00 92,400.00 123,200.00

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 49,150.00 68,300.00 147,450.00 196,600.00

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% -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
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)
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SAY  2022-08-08
712 2022-08-05

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 30,800.00 61,600.00 92,400.00 123,200.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116580004-2022-08 TICH X7 H M Z

0.19

0.15

0.10

—~ 0.05

L o000 ‘ ; ‘ ‘
ol 0.00 97,250.00 194,500.00 291,750.00 389,000.00

H o0s

-0.10

-0.15




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.60

0.45

0.30

0.15

0.00

-0.15

-0.30

-0.45

-0.60

0.64

0.48

0.32

0.16

0.00

-0.16

-0.32

-0.48

-0.64

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

/

/

/

/

.00 40,250.00 /0,/5(;0.00

120,750.00

T 1

161,000.00

/

/

72

KR4122580002-2022-08 A AdspIZfE M E

/

/

/

/

.00 299,500.00 MO0.00 898,500.00 1,198,000.00
74
KR4147580009-2022-08 LGS} S| EH M E

/

/

/

/

.00 319,500.00 M0.00

958,500.00

T 1

1,278,000.00




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

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 Z|Ot7E M = 3
7|Z=ApLto| HE
7tA -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
KR4122S80002 2022-08 AH-dSDIfE M= 10
7| Z=ApLo| HE M
7tA -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
2.67% 3 3 3 3 3
5.33% 6 6 6 6 6
8.00% 10 10 10 10 10 10 10
KR4147S80009 2022-08 LGSEf M2 2

=
7| ERFARO]

—

rE
0
>




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




SAY  2022-08-08
712 2022-08-05

o

U7|AHe| &

=ES

=

KR4156580000-2022-08 NAVERZHE M &

0.27

0.20

0.13

— 0.07

— 0.00 T f T 1
ol 0.00 133,500.00 267,000.00 400,500.00 534,000.00

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 40,650.00 §1,300.00 121,950.00 162,600.00
M -0.02

-0.04

-0.06

-0.08 -



3. AlLI2| 2

BH A
= T

O R EHS(AIHE L4 Z)

ol
2022-08 NAVERIHE M &

KR4156580000
7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11 -11 -11 -11 -11 -11 -11
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0
2.67% 4 4 4 4 4 4
5.33% 7 7 7 7 7 7 7
8.00% 11 11 11 11 11 11 11
KR41CFS80001 2022-08 7t7tINE M= 8
7| ZRHAto| HE Y
7t -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
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EHe 2 2HR)
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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

22.14 44.27 66.41 88.54 110.68 132.81 154.95

177.08

0.00

0.00

0.00

0.00 -

717

COX2-BRENT CRUDE FUTR Nov22

0.00

0.00

0.00

0.00

0.00

23.13 46.25 69.38 92.50 115.63 138.75 161.88

185.00

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 21.70 43.41

65.11 86.81 108.51

T

130.22

T 1

151.92 173.62

/

0.00

/

0.00

0.00

0.00

72

EOX2-E-MINI NATURAL GAS Nov22

0.00

0.00

0.00

0.00

/

.00 2.05

T T T T

4.09 6.14 8.18 10.23

T

12.27

T 1

14.32 16.36

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 0.84 1.67

0.00

0.00

0.00

0.00



KR4175580000-2022-08 &2 ME

0.00

0.00

0.00

0.00

0.00

o~

.00 324.65 649.30 973.95 1,298.6! 1,623.25 1,947.90 2,272.55 2,597.20

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGU22-NATURAL GAS FUTR Sep22

0.00

0.00

0.00

0.00

.00 2.03 4.06 6.09 8.12 10.15 12.18 14.21 16.24

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

.00 247.50 495.00 742.50 990.00 1,237.50 1,485.00 1,732.50 1,980.00

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
Or 0.00 0.70 1.40 2.09 2.79 3.49 4.19 4.88 5.58
<‘IJ 0.00
0.00
0.00
0.00 -
7tA
3. AlLIE| 2% &0l X = (X| L&A o A2 H) (G Rl E))
CLU2 WTI CRUDE FUTURE Sep22 27
COX2 BRENT CRUDE FUTR Nov22 29
ECX2 E-MINI CRUDE OIL Nov22 5
EOX2 E-MINI NATURAL GAS Nov2?2 2
HOU?2 NY Harb ULSD Fut Sep22 14
KR4175S800 2022-08 H{ME 31
NGU22 NATURAL GAS FUTR Sep22 67
QsuU2 Low Su Gasoil G Sep22 10
XBU?2 GASOLINE RBOB FUT Sep22 12
4. TPHAEO| XM AU (VaR : 99%AE|+F,10Y7|F) [(GEE R )



