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.00 30,700.00 /@(;0.00 92,100.00

1

122,800.00

/

/

72

KR4113T30004-2023-03 POSCOZHE M &

/

/

/

/

.00 164,750.00

494,250.00

/@'oo.oo

1

659,000.00

/

/

72

KR4122T30005-2023-03 A dspIZ|E M E

/

/

/

/

.00 391,500.00 M0.00 1,174,500.00

1

1,566,000.00




0.78

0.59

0.39

0.20

0.00

-0.20

-0.39

-0.59

-0.78

0.11

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

0.73

0.55

0.36

0.18

0.00

-0.18

-0.36

-0.55

-0.73

KR4122T40004-2023-04 A/ dspIZ|EME

/

/

/

/

57,350.00 /@'00.00

.00 392,000.00 M0.00 1,176,000.00 1,568,000.00
7t
KR4124T30001-2023-03 LG X}7|E M E
.00 172,050.00 229,400.00

/

/

72

KR4147T40001-2023-04 LGS}SH 7 |EM &

/

/

/

/

.00

363,500.00 Mo.oo

1,090,500.00

T 1

1,454,000.00




0.09

0.07

0.04

—~ 0.02
— 0.00
M -0.02

-0.04

-0.07

-0.09 -

0.06 -

0.05
0.03
— 0.02
— 0.00
H -0.02
-0.03
-0.05

-0.06
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KR4150T30006-2023-03 SKS}O| S ATHHME
.00 44,850.00 89,760.00 134,550.00 179,400.00
7t
KR41F7T30000-2023-03 77} 2H|O| 7| H M &
.00 31,450.00 62,960.00 94,35‘30.00 125,8‘00.00
7tA
g £ XHF (Z| &M AZYH) (TH:EH TERl)
KRS0004054 SWAP_MICROSOFT CP_0221 0.12
KRS0004054 SWAP_FIRST TRUST ECL_0221 0.11
KR4101T300 2023-03 iﬁulzooxHM 225
KR4106T600 2023-06 A EH50M 48
KR4111T300 2023-03 A F X}7H a* 10
KR4113T300 2023-03 POSCOZHEM & 40
KR4122T300 2023-03 AMSDIZHEME 16
KR4122T400 2023-04 AMSDI7fE M= 16
KR4124T300 2023-03 LGH AP EME 18
KR4147T400 2023-04 LGSt/ EM S 17
KR4150T300 2023-03 SK&IO|HA WM E 11
KR41F7T30012023-03 7t7t2HO|7HE M= 13
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o

U7|AHe| &
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=

KR4111T30008-2023-03 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

KR4150T30006-2023-03 SKSIO| S AT|EHME

0.09

0.07

0.04

—~ 0.02

L o000 ‘ ; ‘ ‘
ol 0.00 44,850.00 §9,700.00 134,550.00 179,400.00

M -0.02

-0.04

-0.07

-0.09 -
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KR4111730008 2023-03 tf dTRPIHE M E 8
7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 5 5 5 5 5 5
8.00% 8 8 8 8 8 8
KR4150T730006 2023-03 SKSIO| AT HM =
7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67%
-8.00% -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0
2.67% 1 1 1 1 1 1
5.33% 3 3 3 3 3 3
8.00% 4 4 4 4 4 4

o



2023-03-07
2023-03-06

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 80.25 160.50 240.75 321.00 401.25 481.50 561.75 642.00
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101T30009 2023-03 ZAL200K| =M= 244
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =244 244 -244 244 =244 -244 -244
-5.33% -163 -163 -163 -163 -163 -163 -163
-2.67% -81 -81 -81 -81 -81 -81 -81
0% 0 0 0 0 0 0 0
2.67% 81 81 81 81 81 81 81
5.33% 163 163 163 163 163 163 163
8.00% 244 244 244 244 244 244 244
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SOLSHE A2 2 HM 7| Kt &2 X H K|
Hok2oH

o

U7|AHe| &

=E

=

KR4111T30008-2023-03 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

KR4116T30007-2023-03 B CHX}7HEHME

0.18

0.13

0.09

—~ 0.04

L o000 ‘ ; ‘ ‘
ol 0.00 88,900.00 177,800.00 266,700.00 355,600.00

M o0

-0.09

-0.13




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.78

0.59

0.39

0.20

0.00

-0.20

-0.39

-0.59

-0.78

0.73

0.54

0.36

0.18

0.00

-0.18

-0.36

-0.54

-0.73

KR4119T30001-2023-03 7|O}7{E M &

/

/

/

/

.00 39,200.00 Ao.oo

117,600.00

T 1

156,800.00

/

/

72

KR4122T30005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 391,500.00

Moo.oo

1,174,500.00

T 1

1,566,000.00

/

/

72

KR4147T30002-2023-03 LGS}SH7|EM &

/

/

/

/

.00 363,000.00 M0.00

1,089,000.00

T 1

1,452,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) :HHOERI)
KR4111730008 2023-03 tf dTRPIHE 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
KR4116T30007 2023-03 ACA/HE M = 1

7| ZRHAto| HE 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
KR4119T30001 2023-03 7|Ot7HE M= 1

7| = XAt HE Y
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
KR4122T730005 2023-03 &’ dSDIZHEM = 12

7| =RHAtO| HES S
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
KR4147730002 2023-03 LGSISfEME
7| =XHite| HEY




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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0.22

0.16

0.11

0.05

0.00

-0.05
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-0.22
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0.05

0.03

0.02

0.00
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-0.03

-0.05

-0.06
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SoLetn a2 HEMNEQM EIHA
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KR4156T30003-2023-03 NAVERZHE M E

108,000.00 216,000.00

324,000.00

432,000.00

.00
74
KR41CFT30004-2023-03 7|7} 7| HM E
.00 31,800.00 63,600.00 95,400.00 127,200.00
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EELIEE TETE RSP L)

ol
2023-03 NAVERVHE M &

KR4156T30003

7| =R AbO| EH 5
7+A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 4
-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% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR41CFT30004 2023-03 7t7t E M= 5

7| ZRHAto| HE Y
7+ -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
4. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)




2 2023-03-07
2 2023-03-06

of| L X| QU= A F 2 A &2 (kA -THY )

U7|AHe| &

A

1

=

CLK3-WTI CRUDE FUTURE May23

0.00

0.00

0.00

0.00

0.00

19.95 39.90 59.84 79.79 99.74 119.69 139.63

159.58

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

21.46 42.92 64.37 85.83 107.29 128.75 150.20

171.66

0.00

0.00

0.00

0.00 -



0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

EOK3-E-MINI NATURAL GAS May23

.00 0.79 1.57 Z.MA 3.93 4.71 5.50 6.28
72
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

323.78 647.55 971.33 1,295.1 1,618.88 1,942.65 2,266.43 2,590.20




NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.79

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00

/

.00 207.19

T T

414.38

621.56 828.75 1,035.94

T

1,243.13

T 1

1,450.31 1,657.50

0.00

/

0.00

/

0.00

0.00

72

XBK3-GASOLINE RBOB FUT May23

0.00

0.00

0.00

0.00

0.00

.00 0.69

0.00

0.00

0.00

0.00
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CLK3 WTI CRUDE FUTURE May23
COK3 BRENT CRUDE FUTR May23
EOK3 E-MINI NATURAL GAS May23
HOK3 NY Harb ULSD Fut May23

KR4175T300 2023-03 M &

NGK23 NATURAL GAS FUTR May23
QSK3 Low Su Gasoil G May23
XBK3 GASOLINE RBOB FUT May23
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