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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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KR4201593304 2022-09 =330 2,904
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,078 1,055 1,025 988 944 894 839
-5.33% 993 941 882 817 747 672 593
-2.67% 771 685 595 502 407 310 211
0% 328 219 110 0 -110 -220 -330
2.67% -386 -493 -600 -709 -818 -927 -1,037
5.33% -1,352 -1,434 -1,521 -1,612 -1,706 -1,803 -1,902
8.00% -2,498 -2,549 -2,608 -2,674 -2,746 -2,823 -2,904
KR4301593278 2022-09 £327.5 124
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -112 -114 -115 -117 -119 -121 -124
-5.33% -63 -65 -68 -71 -74 =77 -81
-2.67% -20 -23 =27 -31 -35 -40 -44
0% 14 9 5 0 -5 -9 -14
2.67% 35 31 27 23 19 14 10
5.33% 48 45 41 38 34 31 27
8.00% 53 51 49 47 44 42 38
KR4301593302 2022-09 £330 515
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-5.33% =272 -280 -290 -301 -312 -325 -338
-2.67% -91 -105 -120 -135 -151 -167 -183
0% 54 36 18 0 -18 -36 -54
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KR4201593478-2022-09 =347.5

.00 86.88 173.75 260.63 34N.38 521.25 608.13 695.00
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KR4301593278-2022-09 ¥£327.5
00 81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00
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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
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0% 0 0 0 0 0 0 0
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KR4201593452 2022-09 =345 77
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 15 15 15 14 14 13 12
-5.33% 15 14 14 13 11 10 8
-2.67% 13 12 10 8 6 4 1
0% 8 6 3 0 -3 -6 -10
2.67% -3 -6 -10 -14 -18 -22 -26
5.33% -22 27 -31 -36 -40 -44 -49
8.00% -52 -56 -60 -64 -69 -73 -77
KR4201593478 2022-09 =347.5 90
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 15 15 14 13
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-2.67% 14 13 11 9 7 4 1
0% 9 7 3 0 -4 -8 -12
2.67% -2 -6 -11 -16 -21 -25 -30
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8.00% -57 -63 -68 -74 -79 -85 -90
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8.00% -2 -2 -2 -2 -2 -2 -2
KR4301593302 2022-09 %330 15
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KR41015C0009-2022-12 A A L] 200X| =M E
0.00
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;E 0.00
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<‘IJ 0.00
0.00
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3. A L2l &l X HF (x| &40 A SH) (GE R L))
KRS0003135 SWAP_MICROSOFT CP_0429 0
KRS0003224 SWAP_FIRST TRUST ECL_0602 0
KR4101SC00 2022-12 [AI|200K| =M= 79
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THl-E TR
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KR4111S90004 =

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% -23 -23 -23 -23 -23 -23 -23
-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% 23 23 23 23 23 23 23
8.00% 35 35 35 35 35 35 35
KR4150590002 2022-09 SKSIO| AT HM = 33

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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8.00% 33 33 33 33 33 33 33
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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
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0% 0 0 0 0 0 0 0
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8.00% 5 5 5 5 5 5 5
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7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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KR4122590001 2022-09 &H-ASDIE M= 10

7| Z=ApLo| HE M
7tz -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
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CLX2 WTI CRUDE FUTURE Nov22 28
COX2 BRENT CRUDE FUTR Nov22 30
ECX2 E-MINI CRUDE OIL Nov22 5
EOX2 E-MINI NATURAL GAS Nov2?2 2
HOX2 NY Harb ULSD Fut Nov22 16
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NGX22 NATURAL GAS FUTR Nov22 77
QSX2 Low Su Gasoil G Nov22 11
XBX2 GASOLINE RBOB FUT Nov2?2 12
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