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FXW213E7W KRW/USD 31-10-24E 227
FXW213E8V(KRW/USD 29-11-24E 581
FXW213E9LC KRW/USD 31-10-24E 22
FXW213E9SC KRW/USD 31-12-24E 348
FXW213EAQ USD/KRW 31-10-24E 28
FXW213EAW KRW/USD 31-01-25E 205
IEOOBD8RGM75 * YT 22 YR EAS0| 02 20| 0] SAIGHK| %
4. TP EQ| X|Cf&Ho M T H(VaR : 99%MUEITFE,10Y7|E) (T2 HHBHR)

647



U7|AHe| &

A

SAY  2024-10-31
712 2024-10-30
2 O0EKRX300Q1H A &2 (541} i H)
CHYS

19

=

KR4101VC0004-2024-12 A A 1| 200X| =M E

0.00

0.00
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0.00

0.00

86.65 173.30 259.95 346.60 433.25 519.90 606.55
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0.00
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.00
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—~ 0.01
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-0.01 /
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-0.03
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KR41CVVB0005-2024-11 SHO|AFO|H AT HM E

0.05 /

0.04 /

0.03 /
— 0.01
ol /
=
g_, 0.00 ‘ . )
Or 0.00 25,850.00 /4(;0.00 77,550.00 103,400.00
A oo /

-0.03 /

-0.04

-0.05
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0.11 /
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= 0.03
= /
=|
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0.01 /
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=
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A o0a /
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7t
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= /
=
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KR4101VC0004 2024-12 FAIR00K|$M S 62
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -41 -41 -41 -41
-2.67% -21 -21 -21 -21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
KR41C6VB0004 2024-11 Ot R HA|ZIHEM = 2
7| BXHte| HE
74 -2500% -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
KR41CNVBO0005 2024-11 ZATIDXWEME 1
7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% 0 0 0 0
-2.67%
0% 0 0 0 0 0 0 0
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5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
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-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
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8.00% 0 0 0 0 0 0 0
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7| =Xk HE
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
KR41GNVB0001 2024-11 LMEM = 1
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