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.00 355,5‘00.00 711,0‘00.00 1,066,g00.00 1,422,600.00
7tA

H &Rz HFE[CHEHESH) (G Rl E))
KR4101T600 2023-06 ZAI|200K| =M E 157
KR4106T600 2023-06 ZAEHM50ME 85
KR4113T400 2023-04 POSCOZ Y AIHME 10
KR4122T400 2023-04 AMESDIZHEME 15
KR4124T400 2023-04 LG A EHME 19
KR4147T400 2023-04 LGS EME 26
KRS0004054 SWAP_MICROSOFT CP_0221 0.18
KRS0004054 SWAP_FIRST TRUST ECL_0221 0.07
KRS0004099 SWAP_MICRON TECH_0308 0.39
O| X|CH&A O ASH(VaR : 99% 22| +=,10Y7|F) (GERELIET)

467



2023-03-10
2023-03-09

Of==(1) H=@2) =EX|M(1-2)
M {7tsd  |[M= 3,021 0 3,021 | & LY
A F7t5dH  |[ME 2,992 0 2,992 | ZhLY
2. M7|A|-He| &l x
KR4101T60006-2023-06 T A I|200X| =M &
0.00
0.00
0.00
— 0.00
o2
==:'=£ 0.00
3‘; 0.00 78.73 157.45 236.18 314.90 393.63 472.35 551.08 629.80
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101T60006 2023-06 DA L[200K| =M= 239
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -239 -239 -239 -239 -239 -239 -239
-5.33% -159 -159 -159 -159 -159 -159 -159
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
2.67% 80 80 80 80 80 80 80
5.33% 159 159 159 159 159 159 159
8.00% 239 239 239 239 239 239 239




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2 2023-03-10
2 2023-03-09

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

U7|AHe| &

A

19

=

CLK3-WTI CRUDE FUTURE May23

0.00

0.00

0.00

0.00

0.00

134.42

19.20 38.41 57.61 76.81 96.01 115.22

153.62

0.00

0.00

0.00

0.00 -

717

COK3-BRENT CRUDE FUTR May23

0.00

0.00

0.00

0.00

0.00

20.67 41.33 62.00 82.66 103.33 123.99 144.66

165.32

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 0.68 1.36 Z.M;l 3.39 4.07 4.74 5.42
72
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

330.15 660.30 990.45 1,320.6! 1,650.75 1,980.90 2,311.05 2,641.20




NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

0.00

0.00

.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

/

.00 197.56

T T

395.13

592.69 790.25 987.81

T

1,185.38

T 1

1,382.94 1,580.50

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 0.67

0.00

0.00

0.00

0.00



3. AlLI2| 2

EREREE LTRSS INER

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 EHMZ
NGK23 NATURAL GAS FUTR May23

QSK3 Low Su Gasoil G May23
XBK3 GASOLINE RBOB FUT May23
o| &M HZA(VaR : 99%LE|FF,10U7|E)

I’_T_I
£
1E
2
o



