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BOF3-SOYBEAN OIL FUTR Jan23

0.00

0.00

0.00

0.00

0.00

18.41 36.82 55.22 73.63 92.04 110.45 128.85

147.26

0.00

0.00

0.00

0.00 -
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CH3-CORN FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

824.38 989.25

164.88 329.75 494.63 659.50 1,154.13

1,319.00

0.00

0.00

0.00

0.00 -
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0.00

0.00
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0.00
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0.00

0.00

0.00
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CTH3-COTTON NO.2 FUTR Mar23

/

00 21.14 42.28 63%56 105.70 126.84 147.98 169.12
72
KCH3-COFFEE 'C' FUTURE Mar23
.00

41.93 83.85 125.78 167.70 209.63 251.55 293.48 335.40

/

/

72

KR4175SB0001-2022-11 HZ{ME

o~

.00

329.20 658.40 987.60 1,316.8 1,646.00 1,975.20 2,304.40 2,633.60




KWH3-KC HRW WHEAT FUT Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 230.38

T T

460.75

691.13 921.50 1,151.88

T

1,382.25

T 1

1,612.63 1,843.00

/

0.00

/

0.00

0.00

0.00

72

SBH3-Sugar #11 (WORLD) Mar23

0.00

0.00

0.00

0.00

/

.00 4.85

9.71

14.56 1941 24.26

T

29.12

T 1

33.97 38.82

0.00

/

0.00

/

0.00

0.00

72

SF3-SOYBEAN FUTURE Jan23

0.00

0.00

0.00

0.00

/

0.00

.00 355.75

T T

711.50

1,067.25 1,423.00 1,778.75

T

2,134.50

T 1

2,490.25 2,846.00

0.00

0.00

0.00

0.00
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0.00 /

0.00 /

0.00 /
— 0.00
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=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 100.10 200.20 30M.40 500.50 600.60 700.70 800.80
'('IJ 0.00 /

0.00 /

0.00

0.00

74
WH3-WHEAT FUTURE(CBT) Mar23

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 206.44 412.88 61%.75 1,032.19 1,238.63 1,445.06 1,651.50
(‘IJ 0.00 /

0.00 /

0.00

0.00
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KR41015C0009-2022-12 A A L] 200X| =M E
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
SI' 0.00 81.24 162.48 243.71 324.95 406.19 487.43 568.66 649.90
<‘IJ 0.00
0.00
0.00
0.00
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3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101SC0009 2022-12 LAI200K| M2 103
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -103 -103 -103 -103 -103 -103 -103
-5.33% -69 -69 -69 -69 -69 -69 -69
-2.67% -34 -34 -34 -34 -34 -34 -34
0% 0 0 0 0 0 0 0
2.67% 34 34 34 34 34 34 34
5.33% 69 69 69 69 69 69 69
8.00% 103 103 103 103 103 103 103




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2022-11-14

ol
=

Al

2022-11-11

71EY

3

KO
<0

CSI500%

|

160
4
Klo
H

Klo

IRE

SMART

of |\ of
KO | KO
o | O
n
~
<
o | O
o|lo
N
~
<
ol | ofl
<[ <]
¢|¢
K | K
|
|k

2. WI|MHEe o7z

onl

335

FCSI15000(| 20220311

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. THY Y4 F2

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

»E g|Ag



2022-11-14
2022-11-11

Al
7=

o< on
5 od od
S T i
s . X
3 oF oF
°l & .
1 N
o
o
7l
(o)
et
o| o m
mn
i
oo} ~~
o |m S R Kk
(ap)] (8] < —
LN [ N
o ol
] 8 =
> ~ Rr e
% S = KH
[e) Q N
2 C ~ <+
[7,] N ﬂ
o = U =
= 0 o o =
2 2 1 S
s N 3 0 3 8
.AL .Al_ o r=) = .
> a3 :
Il 8 TV =r
Ko/ Ko q 2 i
N[N Y x ._.“_.n
ok | oF o 2 <0
0 o £
_A._ - x._ <n
. % i b
o) ol J
R 4 4 N R
| JF wq 8 m = ol
K s 8 8 8 8°8 8 8 8 o o
M [S] S o S o [S) o [S] S |_._._.I mu
~N - ]
5 (@2 3 )
al %) <



2022-11-14
2022-11-11

Al
7=

—~ 2 —~
ofl | oo of!
ol =
S ES B
% _ _
== 8 oF oF
KO | RO = e L
Q| wn
S q
— ™
3
(o))
]
oo o
ul
0
N
g —
S [ n ~ ~ KH
(o] o © —
o > N
= S ol
2 o
» =3 w
g a mﬁ -
2 =y ~ Kk
@ \ <k
i ~ nH
2 2 RN =
T 2 o o X
e g 2 =Y = &
Tl < @) 8 O 5
T WS &
3 4 5 S
Klo | Klo R S 1
P || W ~ O o
™ N N A e
OF | oF o T <0
R 3l =3
K1 % Kq <
JI — JI At
Oﬂ 0_| ~ M
1S 4l A3 K
<L of 8 m T ol
&
Ko g 8 8 8 8°8 8 8 =g o Hin
=< o o o o o o o o o ru <0
N P\ o = 20
2 (Bimlc= < ]
al m <



SAY  2022-11-14
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HHEER (FAEE-THY)
A a3

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

OHE@R) =ZX[M(1-2)
Mt e = = | 0 35,973 -35,973| &L}
A FtEH =M 0 51,415 -51,415| & LY
L=

KR42015C3101-2022-12 =310

.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
74

KR42015C3127-2022-12 Z2312.5

.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00




KR43015C3100-2022-12 %310

0.00
0.00
0.00
— 0.00
&l
E,i 0.00 T T ? T T T ]
BF 0.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
4“ 0.00
0.00
0.00
0.00 -
7t4
KR43015C3126-2022-12 $£312.5
0.00
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T 1 T T T 1
SI' 0.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4201SC3101 2022-12 &310 1,886
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,394 1,312 1,228 1,142 1,056 969 881
-5.33% 1,112 1,020 927 834 742 649 556
-2.67% 733 640 546 453 359 265 171
0% 260 175 88 0 -89 -180 -271
2.67% -292 -363 -438 -516 -597 -680 -765
5.33% -907 -961 -1,021 -1,086 -1,156 -1,229 -1,305
8.00% -1,565 -1,603 -1,649 -1,701 -1,758 -1,820 -1,886
KR4201SC3127 2022-12 3125 1,185

7| =Rt S

C




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
847 796 744 691 637 583 527
683 625 566 507 448 389 330
459 398 337 277 216 155 94
173 116 58 0 -59 -118 -178
-166 -215 -266 -319 -373 -428 -484
-548 -587 -628 -673 -721 -770 -821
-962 -989 -1,022 -1,058 -1,098 -1,140 -1,185
KR4301SC31 2022-12 %310 96
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-58 -64 -70 -76 -83 -89 -96
-25 -32 -39 -45 -52 -59 -66
1 -6 -13 -20 -27 -34 -41
19 13 7 0 -7 -13 -20
32 27 21 15 9 3 -3
40 36 32 27 22 16 10
45 42 39 35 31 26 21
KR4301SC31 2022-12 %3125 340
7| Z=Rp ko] H
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-214 -234 -254 -275 -297 -318 -340
-95 -119 -142 -165 -188 -212 -235
-1 -25 -49 -73 -97 -121 -145
68 46 23 0 -23 -47 -70
117 98 78 57 36 14 -9
149 134 117 99 81 61 41
168 157 144 130 115 98 80

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)




SAY  2022-11-14
7212 2022-11-11

M e = A 0 0 0
M7 gtsd |8M 0 0 0 &
Al & He 0 0 032
=4 2715 |[ME 1,290 0 1,290
+A 5 |24 0 257 -257| &
A =2} ME 0 2,222 22,222 | & Q
27| A el 2o E
OESXX2-C3475-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
ir_ 0.00 : : : : : : : ‘
ol 0.00 93.90 187.80 281.70 375.60 469.50 563.40 657.30 751.20
H 0.00
0.00
0.00
0.00
7t
OESXX2-C3500-EURO STOXX 50
0.00
0.00
0.00
— 0.00
ol
?—r' 0.00 T T T T T T T
ol 0.00 87.68 175.35 263.03 350.70 438.38 526.05 613.73
@ 0.00
0.00
0.00




0.00 ‘
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OESXX2-P3475-EURO STOXX 50

0.00

0.00

0.00

0.00

0.00

.00 0.23

0.45

O.M% 1.13

1.35

1.58 1.80

0.00

0.00

/

0.00

0.00

0.00

72

OESXX2-P3500-EURO STOXX 50

0.00

0.00

0.00

0.00

.00 0.25

0.50

O.Moo 1.25

1.50

1.75 2.00

0.00

0.00

/

0.00

0.00

72

VGZ2-EURO STOXX 50 Dec22

0.00

0.00

0.00

0.00

/

0.00

.00 961.75

T T

1,923.50

2,885.25 ,847.00 4,808.75

T

5,770.50

T 1

6,732.25 7,694.00

0.00

/

0.00

/

0.00

/
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3. AILfE|E £ FTHSE[CHE 0| =)
FXW213C8Q KRW/EUR 18-11-22E
FXW213CAD KRW/EUR 23-12-22E
FXW213CAE(KRW/EUR 27-01-23E
OESXX2-C34 EURO STOXX 50
OESXX2-C35 EURO STOXX 50
OESXX2-P34 EURO STOXX 50
OESXX2-P35 EURO STOXX 50
VGZ2 EURO STOXX 50 Dec22
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SAY  2022-11-14
7212 2022-11-11

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

MR {ItEd  |ME 0 0 0 S
AT 27t5dH  |SM 961 1,398 -436| &Ly
A f7t15H  |ME 406 0 406 LY
A 27t5H  |SM 311 3,839 -3,528| &Ly
TE7|A|He| &=
KR41015C0009-2022-12 A A I|200X| =M E
0.00
0.00
0.00
— 0.00
3]
;—r' 0.00 T T T 1 T T T 1
EI' 0.00 81.24 162.48 243.71 324.95 406.19 487.43 568.66 649.90
<'IJ 0.00
0.00
0.00
0.00 -
74
KR42015C3259-2022-12 =325
0.00
0.00
0.00
— 0.00
3]
=
L o000 ‘ ‘ |
Or 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
4“ 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

KR42015C3275-2022-12 =327.5

.00 81.88 163.75 245.63 32N.38 491.25 573.13 655.00
72
KR43015C3100-2022-12 %310
.00 77.50 155.00 232.50 310.00 387.50 465.00 542.50 620.00
72

KR43015C3126-2022-12 &£312.5

~

.00

T T T T T T T 1

78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00




3. AILIE| 2 2P ZHF (X &M HFH) L))
KR4101SC0009 2-12 ZAIR00K| =M E 32

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
KR42015C3259 2022-12 &325 74

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 43 41 38 35 32 29 25
-5.33% 37 33 30 26 23 19 15
-2.67% 27 23 19 15 11 6 2
0% 13 9 4 0 -4 -9 -13
2.67% -5 -9 -13 -18 -22 -27 -31
5.33% -27 -31 -35 -39 -43 -47 -51
8.00% -52 -55 -59 -62 -66 -70 -74
KR4201SC3275 2022-12 2327.5 153

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 86 81 75 69 63 56 49
-5.33% 74 67 60 52 45 37 29
-2.67% 55 47 38 29 21 12 3
0% 28 19 9 0 -9 -19 -28
2.67% -8 17 -27 -36 -46 -55 -65
5.33% -52 -61 -70 -79 -88 -97 -106
8.00% -104 -111 -119 -127 -135 -144 -153
KR4301SC3100 2022-12 £310 8

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 6 6 7 7 8
-5.33% 2 3 3 4 4 5 5
-2.67% 0 0 1 2 2 3 3
0% -2 -1 -1 0 1 1 2
2.67% -3 -2 -2 -1 -1 0 0
5.33% -3 -3 -3 -2 -2 -1 -1
8.00% -4 -3 -3 -3 -2 -2 -2
KR43015C3126 2022-12 %3125 8

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 6 6 7 7 8
-5.33% 2 3 3 4 4 5 6
-2.67% 0 1 1 2 2 3 3

0% -2 -1 -1 0 1 1 2
2.67% -3 -2 -2 -1 -1 0 0
5.33% -4 -3 -3 -2 -2 -1 -1
8.00% -4 -4 -3 -3 -3 -2 -2
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SAY  2022-11-14
2022-11-11

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 18,262 0 18,262
= =% HE 0 17,568 -17,568 | & 2|

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213C8R«KRW/USD 28-11-22E
FXW213C9P(KRW/USD 28-12-22E
FXW213CAR KRW/USD 30-01-23E
FXW213CB1(KRW/USD 28-11-22E

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 0FEKRX300Q1 5 A (F4

KR4101SC0009-2022-12 R A 1| 200K | =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 81.24 162.48 243.71 324.95 406.19 487.43 568.66 649.90
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101SC0009 2022-12 LA L200K| =M= 32
|_7|c_x|.)\|-o| I:ﬁE)k-l
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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SAY  2022-11-14
7212 2022-11-11

At FHEH |2¥ 0 0 0| &
Al =% 1= 0 0| e
A f715H  |[2¥ 1,282 0 1,282 | &2
= =% M= 606 822 -215| Q)

2. WI|AHe| & x

A LE| Y 2R ZTHFE|CHEHH=H) (T HHTt2)
2.5504E+11 VN30TR Index(EUR) 103
FXW213C8P: KRW/EUR 18-11-22E 11
FXW213C8Q KRW/EUR 18-11-22E 30
FXW213C9M KRW/EUR 23-12-22E 22
FXW213CA7(EUR/KRW 18-11-22E 3
FXW213CABI EUR/KRW 18-11-22E 11
FXW213CAD EUR/KRW 18-11-22E 17
FXW213CAK EUR/KRW 18-11-22E 5
FXW213CAQEUR/KRW 18-11-22E 5
FXW213CAR EUR/KRW 28-11-22E 8
FXW213CAY! KRW/EUR 28-11-22E 3
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U7|AHe| &

A
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=

210884220325-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -

71

210884220327-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -



210884221024-1HS 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) 179
2.1088E+11 IHS Markit Global Carbon Index(TR) 90
2.1088E+11 IHS Markit Global Carbon Index(TR) 1,963
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MOZ22-ECX EMISSION Dec22

0.00

0.00

0.00

0.00

0.00

18.26

36.53 54.79 73.05 91.31

109.58

127.84

146.10

0.00

0.00

0.00

0.00 -

0.00

7t4

MOZ23-ECX EMISSION Dec23

0.00

0.00

0.00

0.00

19.05

38.10 57.14 76.19

95.24

114.29

133.33

152.38

0.00

0.00

0.00

0.00 -
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FXW213CATIKRW/EUR 23-11-22E
FXW213CB7(KRW/EUR 23-11-22E
FXW213CB8(KRW/EUR 23-11-22E
MOZ22 ECX EMISSION Dec2?2
MOZ23 ECX EMISSION Dec23
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MOFSOLX}O|LIEH L2 CSIZHAE
1. A=A
74efcH A
M Xl A2 0 0| &Q|
A K| A2l 11,500 0 11,500| % 2|
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
SWCSI00000 AI3HCSI Index 220323 (NH) 17
SWCSI00000 AIBHCSI Index 220323 (7] 2) 17
SWCSI00000 AI3HCSI Index 220323 (O] 2H) 17
SWCSI00000 AIBHCSI Index 220323 (H| 2| X) 17
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) G Rl E))



2022-11-14

ol
=

Al

2022-11-11

71EY

of |\ of
KO | KO
ol|w
I
!
[ee)
o | O
o|w
I
0
<o)
ol | ofl
<[ <]
¢|¢
K | K
|
PRI

2. WINHY £YTE

ol

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| %)

onl



SAY  2022-11-14
7212 2022-11-11

CTI[MFEe 2o

CALUE|RE 2P EHF (EIE AL LS A)
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

L OHEAEO| XL &AM 4 A (VaR : 99%HE|FFE,10€7|F)

r
d0
1=
2
rio



SAY  2022-11-14
7212 2022-11-11

o

U7|AHe| &

=ES

=

KR41115C0007-2022-12 A FHXI7|HM S

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,600.00 63,200.00 94,800.00 126,400.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR41505C0009-2022-12 SKSIO| S ATHEHME

0.09

0.07

0.05

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 46,900.00 93,800.00 140,700.00 187,600.00

M -0.02

-0.05

-0.07

-0.09 -



3. ALIE| 8 £ FZHSEIHE L E=H)

OH :
KR4111SC0007 2022-12 - dHRPHE M E 8
7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 5 5 5 5 5 5
8.00% 8 8 8 8 8 8
KR4150SC0009 2022-12 SKSIO| AT HM =2
7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0
2.67% 1 1 1 1 1 1
5.33% 3 3 3 3 3 3
8.00% 4 4 4 4 4 4

o



2022-11-14
2022-11-11

2. M7|A|-He| &l x
KR41015C0009-2022-12 A A L] 200X| =M E
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
3r 0.00 81.24 162.48 243.71 324.95 406.19 487.43 568.66 649.90
<‘IJ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101SC0009 2022-12 LAI200K| M2 32
7| Z=EX4Ee| HEd
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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2022-11-14
7212 2022-11-11

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

o

U7|AHe| &

=E

=

KR41115C0007-2022-12 A FHXI7|HM S

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 31,600.00 63,200.00 94,800.00 126,400.00

W o0

-0.03

-0.05

-0.06 -
712

KR41165C0002-2022-12 L XI7HEME

0.17

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 86,750.00 173,500.00 260,250.00 347,000.00

M o0

-0.09

-0.13




0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.75

0.56

0.37

0.19

0.00

-0.19

-0.37

-0.56

-0.75

0.74

0.56

0.37

0.19

0.00

-0.19

-0.37

-0.56

-0.74

KR41195C0009-2022-12 7|O} X} 7 M E

/

/

/

/

.00 34,250.00 /é(;o.oo

102,750.00

T 1

137,000.00

/

/

72

KR41225C0004-2022-12 AHdspiZf M &

/

/

/

/

.00 373,500.00

Moo.oo

1,120,500.00

T 1

1,494,000.00

/

/

72

KR41475C0005-2022-12 LGS}SH /| EM &

/

/

/

/

.00 370,500.00 MJ'O0.00

1,111,500.00

T 1

1,482,000.00




3. ALIE| 8 £ FZHSEIHE L E=H)

KR4111SC0007
7| =R AbO| EH 5
A -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
KR41165C0002 2022-12 ACYAHE M = 4
7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
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