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0.00
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N
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.00
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KR4101T300 2023-03 ZAI|200X| =M E
KR4116T100 2023-01 HCHX7HH M 2
KR4124T100 2023-01 LGHEAHE M E
KR41BYT100 2023-01 LGO| cHI7TfH M =
KR41CFT100 2023-01 7}7t7E M=
KR41E8T10012023-01 ZATAHO|ZIHHEME
KR41F5T10012023-01 LGO|HX| &2 MIE M E
KR41F7T10012023-01 7}7}H 0|7 H M 2
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602
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0.06
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0.03

—~ 0.01

— 0.00 T f 1
ol 0.00 29,050.00 58,100.00 87,150.00 116,200.00

H -0.01
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-0.04
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KR4150T10008-2023-01 SKS}O| S AT|EHME

0.08
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0.04
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L o000 ‘ ; ‘ ‘
ol 0.00 38,500.00 77,000.00 115,500.00 154,000.00
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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 ZAL200K| =M= 183
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -183 -183 -183 -183 -183 -183 -183
-5.33% -122 -122 -122 -122 -122 -122 -122
-2.67% -61 -61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 61 61 61 61
5.33% 122 122 122 122 122 122 122
8.00% 183 183 183 183 183 183 183
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/
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/
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/

—~ 0.02
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-0.47
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/
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/
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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
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7| BXHte| MBS
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
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KR4156T10005 2023-01 NAVERVWE M Z
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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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EOH3-E-MINI NATURAL GAS Mar23
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.00 111
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QSH3-Low Su Gasoil G Mar23

0.00
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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
KR4175T100 2023-01 H{ME 20
NGH23 NATURAL GAS FUTR Mar23 42
QSH3 Low Su Gasoil G Mar23 9
XBH3 GASOLINE RBOB FUT Mar23 10
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