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<‘IJ 0.00
0.00
0.00
0.00
74
KR41505C0009-2022-12 SKS}O| S ATHEME
0.09 -
0.06
0.04
— 0.02
ol
=|
fv 0.00 ‘ ; ‘ ‘
Or 0.00 42,550.00 85,100.00 127,650.00 170,200.00
4“ -0.02
-0.04
-0.06




-0.09

-0.01

0.05 -

712

KR41F75C0000-2022-12 7|7} H 0| 7{H M =

0.04

0.03

0.01

0.00

.00 26,350.00 52,700.00 79,050.00

105,400.00

-0.03

-0.04

-0.05

3. AlL2| ' £ A XZHF (X & A0 HFH)

KR4101SC00 2022-12 RAI|200X| =M E
KR4150SC00 2022-12 SKSIO|HAINHME
KR41F7SC00 2022-12 7}7tH|0|7fH M 2
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

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

0.04

0.07

=
H0
1E
o
{0



U7IAHe| &

<A

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.09

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.09

SAY  2022-12-01

712 2022-11-30
AMotsoLetn A2 2 H Ut T K| HE|

A a3

M f7t5d  |ME 0 By
AT FtEH  |ELS 0 Q|
A {7tsd  |M= 99 0 99| LY
A 27538 |ELS 51 0 51|29
(o]
o]]
KR41115C0007-2022-12 XX/ EME
.00 30,850.00 61,700.00 92,550.00 123,400.00
7tA
KR41505C0009-2022-12 SKS}O| S ATHEME
0.00 42,550.00 85,100.00 127,650.00 170,200.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
KR4111SC0007 2022-12 - dHRPHE M E 8

7| =R AbO| EH 5
A -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, TPAME0| F|Cf&Mo L2 M (VaR : 99%MEIFF, 102 7|F) (T2 HHBHR)




SAIY  2022-12-01
712 2022-11-30

2| oI A (FA-THEY)(F)
1. A=A

KR41015C0009-2022-12 A A I|200X| =M E

0.00
0.00
0.00
— 0.00
=
Er, 0.00
2': 0.00 79.91 159.83 239.74 319.65 399.56 479.48 559.39 639.30
0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) (THEHDERI)
KR4101SC0009 2022-12 AAIR00K|$=ME 45
7|Z=ApLto| HE
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -45 -45 -45 -45 -45 -45 -45
-5.33% -30 -30 -30 -30 -30 -30 -30
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30
8.00% 45 45 45 45 45 45 45




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



SAIY  2022-12-01
712 2022-11-30

SOLSH A 2 HM 7| Kt 2 X K|
Hok2oH

o

U7IAHe| &

=ES

=

KR41115C0007-2022-12 XX/ EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,850.00 61,700.00 92,550.00 123,400.00

H o0

-0.03

-0.05

-0.06 -
712

KR41165C0002-2022-12 L XI7|HM E

0.17

0.13

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 84,750.00 169,500.00 254,250.00 339,000.00
<M -0.04

-0.08

-0.13




0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.73

0.55

0.36

0.18

0.00

-0.18

-0.36

-0.55

-0.73

0.74

0.55

0.37

0.18

0.00

-0.18

-0.37

-0.55

-0.74

KR41195C0009-2022-12 7|O} X7 E M E

/

/

/

/

.00 34,050.00 /@60.00

102,150.00

T 1

136,200.00

/

/

72

KR41225C0004-2022-12 A dspiZfE M &

/

/

/

/

.00 363,500.00

Moo.oo

1,090,500.00

T 1

1,454,000.00

/

/

72

KR41475C0005-2022-12 LGS} S 7 H M &

/

/

/

/

.00 368,000.00 /6'00.00

1,104,000.00

T 1

1,472,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) :HHOERI)
KR4111SC0007 2022-12 - dHRPHE M E 5
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 ACAI/HE 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
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% 4 4 4 4 4 4 4
KR4119SC0009 2022-12 7|OtA7HE M= 2
7| = XAt HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
KR41225C0004 2022-12 & dSDIZHEM = 12
7| = XAt HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -12 -12 -12 -12 -12 -12 -12
-5.33% -8 -8 -8 -8 -8 -8 -8
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0
2.67% 4 4 4
5.33% 8 8 8 8 8 8 8
8.00% 12 12 12 12 12 12 12
KR41475C0005 2022-12 LGSISIfEME
7| = XAt HE Y




74

-25.00%

-16.67%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%




SAIY  2022-12-01
712 2022-11-30

o

U7IAHe| &

=S

=

KR41565C0003-2022-12 NAVERZHE M E

0.19

0.14

0.09

— 0.05

— 0.00 T f T 1
ol 0.00 92,750.00 185,500.00 278,250.00 371,000.00
A -0.05

-0.09

-0.14

-0.19 -
712

KR41CFSC0009-2022-12 7|71 7/|HME

0.06

0.04

0.03

—~ 0.01

L o000 ‘ ‘ ‘
ol 0.00 27,950.00 55,900.00 83,850.00 111,800.00
U oo

-0.03

-0.04

-0.06 -



3. AlLt2| 2

# 2o PEHS @S AN YT

ol
2022-12 NAVERVHE M &

KR41565C0003

7| =R AbO| EH 5
7+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
KR41CFSC0009 2022-12 7t7tINE 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% -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
4. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)



U7IAHe| &

<A

x|
3

SAY  2022-12-01
712 2022-11-30

oL K| QA SR A B (K AT H)
A a3

r=

J
=T=

ol

=

ol

rH

Mo

d
=T=

ol

=

r=
22|

[

264

rx|do|rx|do

ol
rH

Mo
w
()]
(o))

0.00

19

=

CLF3-WTI CRUDE FUTURE Jan23

0.00

0.00

0.00

0.00

19.55

39.10 58.65 78.20 97.75 117.30

136.85

156.40

0.00

0.00

0.00

0.00 -

717

COH3-BRENT CRUDE FUTR Mar23

0.00

0.00

0.00

0.00

0.00

21.06

42.12 63.18 84.24 105.30 126.36

147.42

168.48

0.00

0.00

0.00

0.00 -




ECF3-E-mini Crude Oil Jan23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 19.55 39.10

58.65 78.20 97.75

T

117.30

T 1

136.85 156.40

/

0.00

/

0.00

0.00

0.00

72

EOF3-E-MINI NATURAL GAS Jan23

0.00

0.00

0.00

0.00

.00 1.81

10.86

12.67 14.48

0.00

0.00

0.00

0.00

72

HOF3-NY Harb ULSD Fut Jan23

0.00

0.00

0.00

0.00

0.00

.00 0.81 1.62

0.00

0.00

0.00

0.00



KR41755C0000-2022-12 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 329.60 659.20 988.80 1,318.4 1,648.00 1,977.60 2,307.20 2,636.80

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGF23-NATURAL GAS FUTR Jan23

0.00

0.00

0.00

0.00

.00 1.81 3.62 5.43 7.24 9.05 10.86 12.67 14.48

0.00

0.00

0.00

0.00

72

QSF3-Low Su Gasoil G Jan23

0.00

0.00

0.00

0.00

/

0.00

.00 224.06 448.13 672.19 896.25 1,120.31 1,344.38 1,568.44 1,792.50

0.00

0.00

0.00

0.00



XBF3-GASOLINE RBOB FUT Jan23

0.00
0.00
0.00
— 0.00
ol
§£ 0-00 T T T J T T T 1
ol 0.00 0.57 1.15 1.72 2.29 2.86 3.44 4.01 4.58
A 0.00
0.00
0.00
0.00 -
7%
3. AlL2|2 £ P RHE @A ML) (EHS1: Tt )
CLF3 WTI CRUDE FUTURE Jan23 18
COH3 BRENT CRUDE FUTR Mar23 27
ECF3 E-mini Crude Oil Jan23 4
EOF3 E-MINI NATURAL GAS Jan23 8
HOF3 NY Harb ULSD Fut Jan23 16
KR4175SC00 2022-12 &M= 21
NGF23 NATURAL GAS FUTR Jan23 49
QSF3 Low Su Gasoil G Jan23 10
XBF3 GASOLINE RBOB FUT Jan23 11
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THR - EH TR

484



