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7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,179 1,113 1,039 957 869 776 679
-5.33% 1,023 929 830 726 618 507 394
-2.67% 770 652 532 410 286 161 35
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7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 -20 -20 -20 -20 -20 -20
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34 33 31 28 25 22 18
-5.33% 31 29 26 22 18 14 9
-2.67% 26 22 18 13 8 3 -3

0% 17 11 6 0 -6 -12 -18
2.67% 3 -4 -10 -17 -24 -31 -37
5.33% -17 -25 -32 -39 -46 -53 -60
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0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.46

0.34

0.23

0.11

0.00

-0.11

-0.23

-0.34

-0.46

KR41BYT10009-2023-01 LGO| - El 7| HM E

N

o~

~.

.00 134,750.00 269,5M 404,250.00 539,000.00
7t
KR41CFT10006-2023-01 7|7} Q7| H M E
.00 26,800.00 53,6;)%\ 80,400.00 107,200.00
7t
KR41F5T10006-2023-01 LGO| L X| &2 MINEME
.00

229,000.00 458,M 687,000.00 916,000.00




0.05 -

0.04
0.03
—~ 0.01
— 0.00
M -0.01
-0.03
-0.04

-0.05
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KR41F7T10002-2023-01 7|7} 2 H 0| 7{HH =

.00 27,3‘50.00 54,760.00 82,0‘50.00 109,4‘00.00
7t

H &Rz HFE[CHEHESH) (G Rl E))
KR4116T100 2023-01 SCHXI7HE M E 12
KR4124T100 2023-01 LGHAPNEME 27
KR41BYT100 2023-01 LGO| = EIVfH M & "
KR41CFT100 2023-01 7I7t7/|EME 26
KR41F5T10012023-01 LGO|HX| &2 MIEME 11
KR41F7T710012023-01 7}7}H O| 7| H M S 9
KRS0003135 SWAP_MICROSOFT CP_0429 0.07
KRS0003224 SWAP_FIRST TRUST ECL_0602 0.12
O| X|Cj& Mo A2 (VaR : 99%ME|LFE 10L7|F) (T EH 2R
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KR4111T10000-2023-01 A A XI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 28,800.00 57,600.00 86,400.00 115,200.00

H -0.01

-0.03

-0.04

-0.06 -
712

KR4150T10008-2023-01 SKS}O| S AT|EHME

0.08

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 38,500.00 77,000.00 115,500.00 154,000.00
M -0.02

-0.04

-0.06

-0.08 -



3. ALtE|E8 &9 7=

KR4111T10000 2023-01 AHEMRINE M Z

7|ZRpAo| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 7 7 7 7 7 7 7
KR4150T10008 2023-01 SKSIO|H AT EM = 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% -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
4. TP M-E0| X|CfEHO|4FH(VaR : 99%LE|IFTE,10Y7|F) (GRS
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KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 74.99 149.98 224.96 299.95 374.94 449.93 52491 599.90
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101T30009 2023-03 [AL|200K|$ME 181
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -181 -181 -181 -181 -181 -181 -181
-5.33% -121 -121 -121 -121 -121 -121 -121
-2.67% -60 -60 -60 -60 -60 -60 -60
0% 0 0 0 0 0 0 0
2.67% 60 60 60 60 60 60 60
5.33% 121 121 121 121 121 121 121
8.00% 181 181 181 181 181 181 181
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KR4111T10000-2023-01 A A XI/EME

0.06

0.04

0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 28,800.00 57,600.00 86,400.00 115,200.00

W oo

-0.03

-0.04

-0.06 -
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KR4116T10009-2023-01 SCHXI7HEHME

0.15

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 76,750.00 153,500.00 230,250.00 307,000.00

M o0

-0.08

-0.12




KR4119T10003-2023-01 7|O}7HHM &

0.06

/

0.05

/

0.03

/

—~ 0.02

/

1

I 0.00

.00 30,450.00 /@60.00

T

91,350.00

121,800.00

M -0.02

-0.03
-0.05

-0.06

0.63
0.47
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—~ 0.16
o_ 000
W 016
-0.31
-0.47

-0.63

0.61
0.46
0.31

~ 015
od

=

L o000

H -0.15
-0.31
-0.46

-0.61

/

/
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KR4122T10007-2023-01 A dspiZfE M &

/

/

/

/

.00 313,500.00 940,500.00

Moo.oo

1

1,254,000.00

/

/
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KR4147T10004-2023-01 LGS}SH7|EM &

/

/

/

/

1

T

919,500.00

306,500.00 Mo.oo

1,226,000.00
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KR4111T710000 2023-01 fd™RPIHE M E
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
KR4119T10003 2023-01 7|Ot7/HEM = 1
7|E=XHAte| HSH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
KR4122T10007 2023-01 2dSDIZHE M= 10
7| BXHte| HE
7t -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
5.33% 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR4147T10004 2023-01 LGS E M E 1
7| BXHte| MBS
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1




onl

CH=Aof| &3 (VaR : 99%

&S|

4. TP Y=o



U7|AHe| &

A

0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

SAY  2022-12-27
712 2022-12-26

SoLetn a2 HEMNEQM EIHA
CH S

o

=ES

=

KR4156T10005-2023-01 NAVERZHEHM E

179,500.00

269,250.00

359,000.00

.00 89,750.00
74
KR41CFT10006-2023-01 7|7} 7| H M E
.00 26,800.00 53,600.00 80,400.00 107,200.00
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KR4156T10005 2023-01 NAVERVWE M Z
7| Z=XpAe| HE

74 -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
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CLH3-WTI CRUDE FUTURE Mar23

0.00
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19.91 39.82 59.73 79.64 99.55 119.46
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COH3-BRENT CRUDE FUTR Mar23
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0.00 -



ECH3-E-mini Crude Oil Mar23

0.00
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/
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0.00

T T

00 19.91 39.82

59.73 79.64 99.55

T

119.46

T 1

139.37 159.28

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 111

0.00

0.00

0.00

0.00

72

HOH3-NY Harb ULSD Fut Mar23

0.00

0.00

0.00

0.00

0.00

.00 0.78

0.00

0.00

0.00

0.00



KR4175T10005-2023-01 HE{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 318.50 637.00 955.50 1,274.0 1,592.50 1,911.00 2,229.50 2,548.00

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGH23-NATURAL GAS FUTR Mar23

0.00

0.00

0.00

0.00

.00 111 221 3.32 4.42 5.53 6.63 7.74 8.84

0.00

0.00

0.00

0.00

72

QSH3-Low Su Gasoil G Mar23

0.00

0.00

0.00

0.00

/

0.00

.00 218.06 436.13 654.19 872.25 1,090.31 1,308.38 1,526.44 1,744.50

0.00

0.00

0.00

0.00
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0.00
0.00
— 0.00
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?—r’ 0.00 T T T J T 1
ol 0.00 0.60 1.20 1.80 2.40 3.00 4.80
M 0.00
0.00
0.00
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3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (THI B TR
CLH3 WTI CRUDE FUTURE Mar23 25
COH3 BRENT CRUDE FUTR Mar23 35
ECH3 E-mini Crude Oil Mar23 4
EOH3 E-MINI NATURAL GAS Mar23 1
HOH3 NY Harb ULSD Fut Mar23 14
KR4175T1002023-01 &M & 20
NGH23 NATURAL GAS FUTR Mar23 42
QSH3 Low Su Gasoil G Mar23 9
XBH3 GASOLINE RBOB FUT Mar23 10
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