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-0.60
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/

/

/

/

.00 30,400.00 M0.00 91,200.00

1
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/

/
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KR4113T30004-2023-03 POSCOZHE M &

/

/

/

/
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501,750.00

/sﬁ'oo.oo

1
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/

/
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/

/

/

/

.00 397,500.00 /QVOO.OO 1,192,500.00

1

1,590,000.00
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0.00
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/

/

/

/

.00

57,350.00 /@'00.00

T 1

172,050.00 229,400.00
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/

72

KR4124T40000-2023-04 LG X}7|E M E

/

/

/

/

.00

57,500.00 /f,o'oo.oo

1

172,500.00 230,000.00

/

/
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/

/

/

/

.00

372,500.00 M;oo.oo 1

T 1

,117,500.00 1,490,000.00
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0.05
0.03
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KR41F7T30000-2023-03 7}7} 2 1| 0] 7 &

Mg

.00 30,8‘50.00 61,760.00 92,5‘50.00 123,4‘00.00
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H P ZHSE &0 HZA) (EEELIE)
KRS0004054 SWAP_MICROSOFT CP_0221 0.06
KRS0004054 SWAP_FIRST TRUST ECL_0221 0.07
KR4101T300 2023-03 2 AI|200X| =M 224
KR4106T600 2023-06 ZAEH50M 2 48
KR4111T3002023-03 &G HXIHE M = 10
KR4113T300 2023-03 POSCOZHEME 27
KR4122T400 2023-04 AHMHSDIZHEME 16
KR4124T300 2023-03 LGHAI7HHM & 18
KR4124T400 2023-04 LGHEAZHE M 18
KR4147T400 2023-04 LGS} E M E 18
KR41F7T30012023-03 77+ H|O|7f E M 2 12
o| Z|cHE Ao AFH(VaR : 99%AE|FF, 102 7|F) (T2 HHBHR)
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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 30,400.00 60,800.00 91,200.00 121,600.00

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 44,400.00 §8,800.00 133,200.00 177,600.00

M -0.02

-0.04

-0.07

-0.09 -



3. ALIE| 8 £ FZHSEIHE L E=H)

OH :
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



2023-03-08
2023-03-07

2. TN &=
KR4101T30009-2023-03 R A L|200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 79.85 159.70 239.55 319.40 399.25 479.10 558.95 638.80
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101T30009 2023-03 [AL|200K|$ME 243
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -243 -243 -243 -243 -243 -243 -243
-5.33% -162 -162 -162 -162 -162 -162 -162
-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% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243
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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 30,400.00 60,800.00 91,200.00 121,600.00

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 87,600.00 175,200.00 262,800.00 350,400.00

M o0

-0.09

-0.13
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0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.79

0.59

0.40

0.20

0.00

-0.20

-0.40

-0.59

-0.79

0.74

0.56

0.37

0.19

0.00

-0.19

-0.37

-0.56

-0.74

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

/

/

/

/

.00 38,850.00 ﬁo.oo

116,550.00

T 1

155,400.00

/

/

72

KR4122T30005-2023-03 2 dspiZ|E M2

/

/

/

/

.00 395,500.00

M’oo.oo

1,186,500.00

T 1

1,582,000.00

/

/
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/

/

/

/
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T 1
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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
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 = 13

7| =RHAtO| HES S
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -13 -13 -13 -13 -13 -13 -13
-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% 13 13 13 13 13 13 13
KR4147730002 2023-03 LGSISfEME 2

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




U7|AHe| &

A

0.16

0.11

0.05

0.00

-0.05

-0.11

-0.16

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

SAIY  2023-03-08
712 2023-03-07

SoLetn a2 HEMNEQM EIHA
CH S

o

=ES

=
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105,500.00 211,000.00
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.00
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KR41CFT30004-2023-03 7|7} 7| HM E
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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= 4

7| ZRHAto| HE Y
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. TP S ME 0| Z|Cf& M| &S H(VaR : 99% L EIFTE, 102 7|F) (EEREEXC)
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CLK3-WTI CRUDE FUTURE May23
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COK3-BRENT CRUDE FUTR May23

0.00

0.00
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0.00

0.00
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0.00

0.00

0.00

0.00 -
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EOK3-E-MINI NATURAL GAS May23

.00 0.68 1.37 Z.M;S 3.41 4.10 4.78 5.46
72
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

324.65 649.30 973.95 1,298.6! 1,623.25 1,947.90 2,272.55 2,597.20
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.00 0.68

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00
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T T
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T
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T 1
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XBK3-GASOLINE RBOB FUT May23

0.00
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