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KR4101T30009-2023-03 R A L|200X| $=ME
0.00 -
0.00
0.00
— 0.00
ol
ir' 0.00 T T T T T T T 1
ol 0.00 78.43 156.85 235.28 313.70 392.13 470.55 548.98 627.40
<'IJ 0.00
0.00
0.00
0.00
74
KR4106T30008-2023-03 Z A EH150M =
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ; ‘ ‘ ‘ ‘
Or 0.00 247.85 495.70 743.55 991.40 1,239.25 1,487.10 1,734.95 1,982.80
4“ 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

0.46

0.34

0.23

0.11

0.00

-0.11

-0.23

-0.34

-0.46

KR4111T20009-2023-02 A M XP7HM =

/

/

/

/

.00 30,350.00 /6(;0.00 91,050.00 121,400.00

/

/

72

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

o~

o~

T~

.00 142,000.00 284,0M 426,000.00 568,000.00

o~

o~

o~

72

KR41F5T20005-2023-02 LGO| L X| &2 M/NEME

N

o~

~.

.00 228,000.00 456,M 684,000.00 912,000.00




0.06 -

0.05
0.03
—~ 0.02
— 0.00
M -0.02
-0.03
-0.05

-0.06

3. AlLt2| 2

KR4101T300 2023-03 A L200X|+M 2
KR4106T300 2023-03 2 AEH50M 2
KR41117200 2023-02 &G HXIHE ML=
KR41BYT200 2023-02 LGO| = EHI7|HM E
KR41F5T200(2023-02 LGO|HX| &2 MIHEM =
KR41F7T20012023-02 7}t 0|7/ E M 2
KRS0003135 SWAP_MICROSOFT CP_0429
KRS0003224 SWAP_FIRST TRUST ECL_0602

o] Z|c& Ao ASH(VaR : 99%AE|FF 102 7|F)

KR41F7T20001-2023-02 7|7} 2H 0| 7{H M =
.00 31,900.00 63,800.00 95,700.00 127,600.00
74
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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 30,350.00 60,700.00 91,050.00 121,400.00

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 42,650.00 §5,300.00 127,950.00 170,600.00

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)




2023-01-19
2023-01-18

2. MI|A - &=
KR4101730009-2023-03 R A 5| 200X| =M 2
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 78.43 156.85 235.28 313.70 392.13 470.55 548.98 627.40
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 40+ 2l
KR4101T30009 2023-03 ZAL200K| =M= 125
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -125 -125 -125 -125 -125 -125 -125
-5.33% -83 -83 -83 -83 -83 -83 -83
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 83 83 83 83 83 83 83
8.00% 125 125 125 125 125 125 125
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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 30,350.00 60,700.00 91,050.00 121,400.00

W o0

-0.03

-0.05

-0.06 -
712

KR4116T20008-2023-02 S CHXI7HEHME

0.16

0.12

0.08

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 82,250.00 164,500.00 246,750.00 329,000.00

M o0

-0.08

-0.12




0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.61

0.46

0.31

0.15

0.00

-0.15

-0.31

-0.46

0.62

0.46

0.31

0.15

0.00

-0.15

-0.46

-0.62

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

/

/

/

/

130,000.00

Moo.oo

.00 32,500.00 /6(;0.00 97,500.00
7t
KR4122T20006-2023-02 A dspiZf M &
.00 307,000.00 921,000.00

1,228,000.00

/

/

72

KR4147T20003-2023-02 LGS}SH7|EM &

/

/

/

/

.00

307,500.00 Mo.oo

922,500.00

T 1

1,230,000.00
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2
o

KR4116T20008 2023-02 SCHAHEM = 1

7|x=XHAte| HEH
74 -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|t/ EM = 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
KR4122T20006 2023-02 2°dSDI7HE 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
KR4147T20003 2023-02 LGS E M E 1

7| BXHte| MBS
7+ -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
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SoLetn a2 HEMNEQM EIHA
A a3

o

=ES

=

KR4156T20004-2023-02 NAVERZHHM E

195,000.00

292,500.00

390,000.00

.00 97,500.00
74
KR41CFT20005-2023-02 7|7} 7| H M E
.00 30,500.00 61,000.00 91,500.00 122,000.00




A2 o RRHF (X L&A Y= (EH =4 DER)
KR41CFT20005 2023-02 7H7t7/ | EH = 4

7| =Xt O| HE
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. IPAAE0| XL &M H4ZH(VaR : 99%HE[TF,10¥7|F) (EH =4 DER)
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of| L X| QU= A F 2 A &2 (kA -THY )

U7|AHe| &

A

1

=

CLH3-WTI CRUDE FUTURE Mar23

0.00

0.00

0.00

0.00

0.00

20.11 40.23 60.34 80.45 100.56 120.68 140.79

160.90

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.47 42.94 64.41 85.88 107.35 128.82 150.29

171.76

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 20.11 40.23

60.34 80.45 100.56

T

120.68

T 1

140.79 160.90

/

0.00

/

0.00

0.00

0.00

72

EOH3-E-MINI NATURAL GAS Mar23

0.00

0.00

0.00

0.00

.00 0.81 1.63

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 1.59

0.00

0.00

0.00

0.00



KR4175T20004-2023-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 309.30 618.60 927.90 1,237.2 1,546.50 1,855.80 2,165.10 2,474.40

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 0.81 1.63 2.44 3.25 4.06 4.88 5.69 6.50

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

.00 226.44 452.88 679.31 905.75 1,132.19 1,358.63 1,585.06 1,811.50

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 1.28 1.91 2.55 3.19 3.83 4.46 5.10
M 0.00
0.00
0.00
0.00 -
7%
3. AlL2|2 £ P RHE @A ML) (EHS1: Tt )
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 35
QSH3 Low Su Gasoil G Mar23 18
XBH3 GASOLINE RBOB FUT Mar23 11
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THl:2 T3



