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0.16

0.08

0.00

-0.08

-0.16

-0.24

-0.32

0.74

0.55

0.37

0.18

0.00

-0.18

-0.37

-0.55

-0.74

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

KR4113T40003-2023-04 POSCOE T AVWEME

/

/

/

/

638,000.00

/ﬁoo.oo

.00 159,500.00 MO0.00 478,500.00
7t
KR4122T40004-2023-04 A dspIZfE M &
.00 369,500.00 1,108,500.00

1,478,000.00

/

/

72

KR4124T40000-2023-04 LG X}P7HHM E

/

/

/

/

.00

58,050.00 Moo.oo

174,150.00

T 1

232,200.00
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KR4147T40001-2023-04 LGS}SH/|E M E

0.71

0.53

0.35

0.18

0.00 T 7 T )

0.00 354,000.00 708,000.00 1,062,000.00 1,416,000.00

-0.18

-0.35

-0.53

-0.71 -

7tA

2 &P ZHF (X|CH=H0ASAH) (G Rl E))
KR4101T600 2023-06 ZAI|200K| =M E 187
KR4106T600 2023-06 ZAEHM50ME 96
KR4113T400 2023-04 POSCOZ Y AIHME 9
KR4122T400 2023-04 AMESDIZHEME 15
KR4124T400 2023-04 LG A EHME 19
KR4147T400 2023-04 LGS EME 25
KRS0004054 SWAP_MICROSOFT CP_0221 0.24
KRS0004054 SWAP_FIRST TRUST ECL_0221 0.37
KRS0004099 SWAP_MICRON TECH_0308 0.1

APZo| A& MO AFS U (VaR : 99%AE|£E, 10U 7|F) [(GEE R )



2023-03-13
2023-03-10

2. BIINHe 2OYTE
KR4101T60006-2023-06 A 5| 200X| =M S
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 77.84 155.68 233.51 311.35 389.19 467.03 544.86 622.70
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4101T60006 2023-06 Z AL 200K | =M= 236
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -236 -236 -236 -236 -236 -236 -236
-5.33% -157 -157 -157 -157 -157 -157 -157
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
2.67% 79 79 79 79 79 79 79
5.33% 157 157 157 157 157 157 157
8.00% 236 236 236 236 236 236 236
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2 2023-03-13
2 2023-03-10
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A
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CLK3-WTI CRUDE FUTURE May23

0.00

0.00

0.00

0.00

0.00
18.96

37.92

132.72

113.76

56.88 75.84 94.80 151.68

0.00

0.00

0.00

0.00 -

717

CON3-BRENT CRUDE FUTR Jul23

0.00

0.00

0.00

0.00

0.00

20.18

40.36

60.53 80.71 100.89 121.07 141.24 161.42

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 0.67 1.34 Z.MS 3.35 4.02 4.69 5.36
72
HOK3-NY Harb ULSD Fut May23
.00

72

KR4175T30003-2023-03 H&{ME

o~

.00

331.33 662.65 993.98 1,325.3 1,656.63 1,987.95 2,319.28 2,650.60




NGK23-NATURAL GAS FUTR May23

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.67

0.00

0.00

0.00

0.00

72

QSK3-Low Su Gasoil G May23

0.00

0.00

0.00

0.00

/

.00 197.00

T T

394.00

591.00 788.00 985.00

T

1,182.00

T 1

1,379.00 1,576.00

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 0.65

0.00

0.00

0.00

0.00
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CLK3 WTI CRUDE FUTURE May23
CON3 BRENT CRUDE FUTR Jul23
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
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