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7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% 1,374 1,234 1,093 951 808 664 520
-2.67% 963 814 664 514 365 215 66
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SWSTARO00( 213t STAR 50 Index 230116(H 2| %) 1
SWSTAROOO( A1t STAR 50 Index 230116(8|2H) 044
SWSTARO00( A3t STAR 50 Index 230116(7| =) 0.38
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) [(GEE R )




SAY  2023-01-17
712 2023-01-16

Of| #{E| 2 ot U HhAt 2 = B K4k

At 77tsd  |d= 0 795 -795| YU
AT 7t5dH &g 0 0 0|&te
A e = A 621 1,526 -905 | &Ly
A S7t5dH &g 0 0 0|2te
TE7|A|He| &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00 -
0.00
0.00
— 0.00
ol
E‘r' 0.00 T T T T T T T 1
ol 0.00 79.43 158.85 238.28 317.70 397.13 476.55 555.98 635.40
<‘IJ 0.00
0.00
0.00
0.00
74
KR4106T30008-2023-03 A EH50ME
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ; ‘ ‘ ‘ ‘
Or 0.00 251.38 502.75 754.13 1,005.50 1,256.88 1,508.25 1,759.63 2,011.00
<‘IJ 0.00
0.00
0.00
0.00 -



0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.28

0.21

0.14

0.07

0.00

-0.07

-0.14

-0.21

-0.28

0.20

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

KR4111T20009-2023-02 A M XP7HM =

/

/

/

/

.00 30,700.00 /4(;0.00 92,100.00 122,800.00

/

/

72

KR41BYT20008-2023-02 LGO| - El 7 H M B

o~

o~

T~

.00 139,250.00 278,5M 417,750.00 557,000.00

o~

o~

o~

72

KR41ES8T20000-2023-02 EAAA 0| L/ EM S

N

o~

~.

.00 98,500.00 197,(;@0\ 295,500.00 394,000.00




KR41F5T20005-2023-02 LGO| L X| &R MI|HM =

0.48 ~+
0.36
0.24
— 0.12
&
%‘L 0.00 T 3 T )
BF 0.00 239,750.00 479,500.00 719,250.00 959,000.00
4“ -0.12
-0.24
-0.36
-0.48
7t
KR41F7T20001-2023-02 77} 2H|O| 7| H M &
0.07 -+
0.05
0.04
— 0.02
=
?i':.r, 0.00 T ¥ T )
ol 0.00 35,100.00 70,200.00 105,300.00 140,400.00
4“ -0.02
-0.04
-0.05
-0.07
7tA
3.ALE| Y & RATHF (XM HSH) (TH:EH TERl)
KR4101T300 2023-03 ZAL|200K|$ME 64
KR4106T300 2023-03 ZA 508 & 13
KR4111T200 2023-02 AMEFHXIINEME 37
KR41BYT200 2023-02 LGO| - EIZ|HME 20
KR41E8T20012023-02 A DA O|Z/|HME 16
KR41F5T20012023-02 LGO|HX| &2 MI|HME 12
KR41F7T20012023-02 7}7} 2 O| 7| H M S 11
KRS0003135 SWAP_MICROSOFT CP_0429 0.08
KRS0003224 SWAP_FIRST TRUST ECL_0602 0.05
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o

U7|AHe| &

=ES

=

KR4111T20009-2023-02 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,700.00 61,400.00 92,100.00 122,800.00

H -0.02

-0.03

-0.05

-0.06 -
712

KR4150T20007-2023-02 SKSIO| S ATHEHME

0.09

0.06

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 43,150.00 6,300.00 129,450.00 172,600.00

M -0.02

-0.04

-0.06

-0.09 -



3. AILIE| 2 2P ZHF (X &M HFH) (EH/:HTkR)
KR4150T20007 2023-02 SKSIO| AT HM = 4

7|x=XHAte| HEH
7+ -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. IPEEEQ| Z|CHEMO Y FH(VaR : 99%HE|FE,10U7|F) (EH|:HHTHR)




2023-01-17
2023-01-16

2. BIINHe 2OYTE
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 79.43 158.85 238.28 317.70 397.13 476.55 555.98 635.40
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101T30009 2023-03 ZAL200K| =M= 133
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -133 -133 -133 -133 -133 -133 -133
-5.33% -88 -88 -88 -88 -88 -88 -88
-2.67% -44 -44 -44 -44 -44 -44 -44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 88 88 88 88 88 88 88
8.00% 133 133 133 133 133 133 133
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SOLSHE A2 2 HM 7| Kt &2 X H K|
Hok2oH

o

U7|AHe| &

=E

=

KR4111T20009-2023-02 A A XI/EME

0.06

0.05

0.03

— 0.02

— 0.00 T f 1
ol 0.00 30,700.00 61,400.00 92,100.00 122,800.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T20008-2023-02 S CHXI7HEHME

0.17

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 83,250.00 166,500.00 249,750.00 333,000.00

M o0

-0.08

-0.12




0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.63

0.47

0.31

0.16

0.00

-0.16

-0.31

-0.47

-0.63

0.64

0.48

0.32

0.16

0.00

-0.16

-0.32

-0.48

-0.64

KR4119T20002-2023-02 7| O} 7| HM &

/

/

/

/

129,800.00

Moo.oo

.00 32,450.00 /@S0.00 97,350.00
7t
KR4122T20006-2023-02 A dspiZf M &
.00 313,000.00 939,000.00

1,252,000.00

/

/

72

KR4147T20003-2023-02 LGS}SH7|EM &

/

/

/

/

.00

321,000.00 Mo.oo

963,000.00

T 1

1,284,000.00
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KR4116T20008 2023-02 ALXIHE M = 1

7| Z=XHko| BiE Y
7t4 -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
KR4119T20002 2023-02 7|Ot7HE M = 1

7| Z=XHAo| BE Y
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
KR4122T20006 2023-02 AH-ESDIE M = 10

7| Z=X2to| HEd
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
KR4147T20003 2023-02 LGSlste M E 2

7| ZEXtato| HEd
7t4 -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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A

0.20

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06
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SoLetn a2 HEMNEQM EIHA
A a3

o

=ES

=

KR4156T20004-2023-02 NAVERZHHM E

100,250.00 200,500.00

300,750.00

401,000.00

.00
74
KR41CFT20005-2023-02 7|7} 7| H M E
.00 32,300.00 64,600.00 96,900.00 129,200.00
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KR41CFT20005 2023-02 7H7t7/ | EH = 5

7| =Xt O| HE
7t4 -2500%| -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

:99%LE|FE10Y7|F)

1E
2
o




e 2023-01-17
Q' 2023-01-16

AR QI AT A B (1 A -THH)

U7|AHe| &

A

19

=

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

20.03

40.06 60.08 80.11 100.14 120.17 140.19

160.22

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.34

42.67 64.01 85.34 106.68 128.01 149.35

170.68

0.00

0.00

0.00

0.00 -



ECH3-E-mini Crude Oil Mar23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 20.03 40.06

60.08 80.11 100.14

T

120.17

T 1

140.19 160.22

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.80

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 0.79 1.58

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 308.75 617.50 926.25 1,235.0 1,543.75 1,852.50 2,161.25 2,470.00

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 0.80 1.60 2.40 3.20 4.00 4.80 5.60 6.40

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

.00 226.25 452.50 678.75 905.00 1,131.25 1,357.50 1,583.75 1,810.00

0.00

0.00

0.00

0.00



XBH3-GASOLINE RBOB FUT Mar23

0.00
0.00
0.00
— 0.00
ol
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.64 1.27 1.91 2.54 3.18 3.81 4.45 5.08
M 0.00
0.00
0.00
0.00 -
7%
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (T HHTt2)
CLH3 WTI CRUDE FUTURE Mar23 25
COK3 BRENT CRUDE FUTR May23 34
ECH3 E-mini Crude Oil Mar23 8
EOH3 E-MINI NATURAL GAS Mar23 3
HOH3 NY Harb ULSD Fut Mar23 14
KR4175T200 2023-02 &M & 22
NGH23 NATURAL GAS FUTR Mar23 34
QSH3 Low Su Gasoil G Mar23 18
XBH3 GASOLINE RBOB FUT Mar23 11
4. THYAMZO| Z|THE MO AT A (VaR : 99%AMEI5F,10€7]F) GO



