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HCM3-HSCEI Futures Jun23
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KR4201T73429-2023-07 =342.5

.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
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KR4201T73452-2023-07 =345

.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00
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KR4301T73427-2023-07 X342.5
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0.00
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171.25
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342.50

428.13
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KR4201T73429 2023-07 2342.5 2,635
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,360 1,315 1,264 1,207 1,146 1,081 1,013
-5.33% 1,182 1,109 1,032 953 871 788 703
-2.67% 836 743 649 555 461 367 272
0% 284 190 95 0 -95 -191 -287
2.67% -466 -543 -624 -707 -792 -879 -968
5.33% -1,368 -1,420 -1,478 -1,542 -1,610 -1,682 -1,757
8.00% -2,364 -2,393 -2,429 -2,473 -2,522 -2,576 -2,635
KR4201T73452 2023-07 =345 351
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 170 165 159 151 143 135 126
-5.33% 150 141 131 120 109 98 87
-2.67% 109 96 83 71 58 45 32
0% 40 27 14 0 -14 =27 -41
2.67% -55 -67 -79 -91 -104 -117 -129
5.33% -174 -182 -191 -201 =212 =222 -234
8.00% -307 -312 -318 -325 -333 -341 -351
KR4301T73427 2023-07 £342.5 522
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -441 -451 -463 -477 -491 -506 -522
-5.33% -229 -246 -264 -283 -302 -322 -342
-2.67% -57 -79 -101 -123 -145 -167 -190
0% 67 45 22 0 =22 -45 -68




nim| o
ANy ™M

—
O |~ m
<t | v— | N
— | v
I~ 0 | WO
O | AN | O
|
N~ | < | O
Q| < |~
— |
I~ O | O
O | win |0
— |
O |~
AN~ O
— | Y |
I
<o S
— | — | N
XXX
N | O
©|lm| S
ANl 1| O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O

3,388



2023-06-12

oll

Al
7=

Ho

2023-06-09

oll

160

dgs

2| C|Z}QIK200(F Al E 8- THITH 7

ol

ol

J

=N

u0
10

2. WI|MHEe o7z

olo

ojru

iy,

a3

-

uo

10
*

ol

oju

14

=N

uo
10

@

Z| & Mo AZH(VaR : 99% A E|F=F,10Y 7

4. TP Y4 F2

olo

ojru

[

a3

uo
10



2023-06-12

SAY
7=

2023-06-09

Ql
=

[@XNe)]
(o))
o
©

o | O

[@XNe)]
(o))
on
o)

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2023-06-12

SAY
7=

2023-06-09

Ql
=

ol m
O
[o0]
A-:

o | O

o m
O
Q.
<

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2023-06-12

SAY
7=

2023-06-09

Ql
=

H20

of| o
KO0 KO
OO | — | O
< | N
| o
0 | N
o|lo|o|o
~
o))
NS
o|lo|[—|o
<
[Yp}
°e)
[y 34|
Klo Klo
of | LH | of | LH
<F = | <F| =
[y "
ho| |Ko|
DN ECEINEC
OFE | o | OF | o
EIET T
A IR IR

2. WI|MHEe o7z

ol

501
257
676

FXW213D3Q KRW/USD 28-06-23E

FXW213D4S(KRW/USD 31-07-23E

FXW213D5S(KRW/USD 31-08-23E

IEOOBD8RGM75

onl



SAY  2023-06-12
712 2023-06-09
A OFEKRX300Q1 Sl A B (3= A

.I

KR4101T90003-2023-09 A Ii| 200X | =M E
0.00
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— 0.00
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E:,:E 0.00
3'; 0.00 87.38 174.75 262.13 349.50 436.88 524.25 611.63 699.00
0.00
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KR4101T90003 2023-09 LA L200X|=M = 28
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -28 -28 -28 -28 -28 -28 -28
-5.33% -18 -18 -18 -18 -18 -18 -18
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.24 0.47 0.71 0.94 1.18 1.41 1.65

1.88

0.00

0.00

0.00

0.00 -
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2108841227MR-IHS Markit Global Carbon Index(TR)
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0.00

0.00
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0.00

0.00
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2108841227NH-IHS Markit Global Carbon Index(TR)
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210884122711HS Markit Global Carbon Index(TR) 1,650
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KR4106T90002-2023-09 A EH50ME
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CLN3-WTI CRUDE FUTURE JUN23

0.00
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17.82 35.65 53.47 71.29 89.11 106.94 124.76
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0.00

0.00

0.00

0.00 -
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COU3-BRENT CRUDE FUTR Sep23

0.00

0.00

0.00

0.00

0.00

18.96 37.92 56.88 75.84 94.80 113.76 132.72

151.68

0.00

0.00

0.00

0.00 -
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0.00

0.00
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/

0.00
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53.47 71.29 89.11
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/
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/
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EON3-E-MINI NATURAL GAS JUl23

0.00

0.00

0.00

0.00

.00 0.59 1.18

0.00
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0.00

0.00
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0.00

0.00
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0.00
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0.00

0.00

0.00

0.00
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QSN3-Low Su Gasoil G JUL23

0.00

0.00
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0.00

/

0.00
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ol
Err 0.00 T T T J T T T 1
Or 0.00 0.65 1.31 1.96 2.61 3.26 3.92 4.57 5.22
<‘IJ 0.00
0.00
0.00
0.00 -
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3. ALt S FXHERIHE MU 4T Y) (EFSlDrl)
CLN3 WTI CRUDE FUTURE JUN23 22
COuUs3 BRENT CRUDE FUTR Sep23 24
ECN3 E-mini Crude Oil JUI23 4
EON3 E-MINI NATURAL GAS JUI23 1
HON3 NY Harb ULSD Fut Jul23 11
KR4175T600 2023-06 H{ME 10
NGN23 NATURAL GAS FUTR JUI23 22
QSN3 Low Su Gasoil G JUL23 7
XBN3 GASOLINE RBOB FUT JUI23 12
4. TP HES| XA HSH(VaR : 99%LEIFF,10Y7|F) (THR - EH TR



