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2.67% 12 12 12 12 12 12 12
5.33% 23 23 23 23 23 23 23
8.00% 35 35 35 35 35 35 35
KR4201VC3171 2024-12 23175 783

7| Z=Rpetel




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 335 333 330 326 322 317 312
-5.33% 312 304 296 286 277 267 257
-2.67% 219 207 195 182 170 158 145

0% 26 18 9 0 -10 -20 -30
2.67% -231 -233 -236 -240 -245 -250 -256
5.33% -505 -505 -506 -507 -508 -510 -513
8.00% -781 -781 -781 -781 -782 -782 -783

KR4201VC3205 2024-12 =320 1,479
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 538 535 532 527 521 513 505
-5.33% 512 500 487 472 456 439 422
-2.67% 382 358 334 311 287 263 239

0% 60 41 21 0 -21 -43 -65
2.67% -412 -419 -428 -438 -450 -463 -477
5.33% -938 -939 -941 -944 -949 -954 -961
8.00% -1,473 -1,473 -1,473 -1.474 -1,475 -1,476 -1,479

KR4301VC3170 2024-12 %£317.5 350
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -335 -336 -338 -340 -343 -347 -350
-5.33% -163 -168 -174 -180 -187 -194 -201
-2.67% -39 -47 -55 -64 -72 -80 -89

0% 17 12 6 0 -6 -13 -20
2.67% 31 29 27 25 21 18 14
5.33% 33 32 32 31 30 29 27
8.00% 33 33 33 32 32 32 31

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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KR4101VC0004-2024-12 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

81.41 162.83 244.24 325.65 407.06 488.48 569.89
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KR410GVC0006-2024-12 RO 2 H /| LIfEHME
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0.01

0.01
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/
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T 1
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KR4146VC0001-2024-12 KB 8/EME

0.09 /

0.07 /
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— 0.02
= /
=|
f__ 0.00 ; ; )
ol 0.00 47,450.00 /aﬁao.oo 142,350.00 189,800.00
A o /

-0.05 /

-0.07

-0.09

7%
KR41BNVC0005-2024-12 L HAM/|EHM S

0.03 /

0.02 /

0.01 /
— 0.01
ol /
=
g_, 0.00 . ‘ ; . . . )
ol 0.00 6,650.00 13,300.00 19,9%0.00 33,250.00 39,900.00 46,550.00 53,200.00
A oo /
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7%
KR41C6VC0003-2024-12 Ot 2 [ HA| Z 7 E M &

0.11 /
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L o000 x x \
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KR41CNVC0004-2024-12 EA A |cT/HEME

0.02 /
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=]
3. 0.00 r ‘ : ‘ : : )
Or 0.00 5,162.50 10,325.00 15,487.50 0,650.00 25,812.50 30,975.00 36,137.50 41,300.00
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-0.02
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7t
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7t
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/

/

/

/

102,000.00

/9{,5'00.00
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KR41GNVC0000-2024-12 2U/|EHME
0.03
0.02
0.01
— 0.01
&
Er— 0.00 T T T T T T T 1
Or 0.00 6,337.50 12,675.00 19,012.50 25,350.00 31,687.50 38,025.00 44,362.50 50,700.00
4“ -0.01
-0.01
-0.02
-0.03 -
7t
KR41GZVC0006-2024-12 Q| A= ZHE|J|EM E
0.08
0.06
0.04
— 0.02
=
?_r, 0.00 T 7 T )
Or 0.00 38,650.00 77,300.00 115,950.00 154,600.00
<‘IJ -0.02
-0.04
-0.06
-0.08 -
7tA
3.ALE| Y & RATHF (XM HSH) (- HH TR
KR4101VC0004 2024-12 LA L200K| =M= 72
7| Z=XH4ke] HEY
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -72 72 72 72 -72 -72 72
-5.33% -48 -48 -48 -48 -48 -48 -48
-2.67% -24 -24 -24 =24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 48 48 48 48 48 48 48
8.00% 72 72 72 72 72 72 72
KR410GVC0006 2024-12 2O 2EVHLINE M 2 0
7| Z=XHAke] HEY




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

KR410JVC0003 2024-12 A MAINEM Z 0
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

KR410ZVC0003 2024-12 ORI X 7HH M = 2
7|E=XHAte| HSH

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

KR4128VC0003 2024-12 SR I7IASAPNEM & 1
7| BXHte| HE

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% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 1 1 1 1 1 1 1

KR4146VC0001 2024-12 KBE8MEME 13
7| BXHte| MBS

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% 9 -9 9 -9 -9 -9 -9
-2.67% -4 -4 -4 -4 -4 -4 -4

0% 0 0 0 0 0 0 0




2.67% 4 4 4 4 4 4 4
5.33% 9 9 9 9 9 9 9
8.00% 13 13 13 13 13 13 13
KR41BNVCO0005 2024-12 A HMEINE M Z 1

7| = XL HEY
7t4 -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
KR41C6VC0003 2024-12 OI2 B HA|ZIHEME 2

7| = AL HE
7t4 -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
KR41CBVC0008 2024-12 SHetEEMINEM S 1

7|Z=ApLto| HE
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
KR41CNVC0004 2024-12 AR |ICT/HEM S 1

7| Z=ApLo| HE M
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% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 1 1 1 1 1 1 1
KR41CRVC0000 2024-12 LG AL/ M = 2

7|Z=ApLto] HE M




74 -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

KR41D1VC0006 2024-12 M YMEHEM = 1
7| Z=XHko| BiEd

74 -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

KR41E8VC0007 2024-12 ZAIAOLINEME 2
7| Z=XHAo| BE Y

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
8.00% 2 2 2 2 2 2 2

KR41F5VC0007 2024-12 LG X[ &2 MNEM = 7
7| Z=X2to| HEd

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 7 7 7 7 7 7 7

KR41F9VC0003 2024-12 SKHEO| QALO|AAINHM Z 1
7| ZEXtato| HEd

74 -25.00% -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 0
-2.67% 0 0 0

0% 0 0 0




2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 1 1 1 1 1 1
KR41FCVC0004 2024-12 StO| B E M= 2

7| =R AbO| EH 5
A -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
KR41FMVC0002 2024-12 LMo ZIHH M Z 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
KR41G6VC0004 2024-12 I 2RIVNEM = 2

7| = XAt HE Y
7+ -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
KR41GHVC0008 2024-12 HDTLH L H EIIHMF 4

7| =RHAtO| HES S
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% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
8.00% 4 4 4 4 4 4 4
KR41GLVC0002 1

2024-12 LS ELECTRICIHEME
7|Z=ApLto] HE M




7t4 -2500% -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

KR41GNVC0000 2024-12 YMEM = 0
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

KR41GZVC0006 2024-12 O| ZEZEHE|VHEME 1
7| =XHtO| HE

7t -2500% -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

99%ME|+E,10%7|E)

£
2
o




Q' 2024-12-05
Q  2024-12-04

U7|AHe| &

A

=

2108840930KM-ICE Global Carbon Futures Index(ER) (7|

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -

71

2108840930MR-ICE Global Carbon Futures Index(ER) (O|

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -



2108840930MZ-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00
— 0.00
ol
?—ra 0.00 T T T J T T T 1
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
M 600

0.00

0.00

0.00 -

x|
2108840931MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00
— 0.00
ol
?—r' 0.00 T T T J T T T 1
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
H 000

0.00

0.00

0.00 -

7%

3. AlL2| % 2o X F (XA ATd) (T2 HHBHR)
2108840930 ICE Global Carbon Futures Index(ER) (7| 93
2108840930 ICE Global Carbon Futures Index(ER) (O| 468
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