2 2023-08-08
2 2023-08-07

U7|AHe| &

A

r=

r=
g ST

[

418

19

=

BOZ3-SOYBEAN OIL FUTR Dec23

0.00

0.00

0.00

0.00

0.00

15.38

30.76 46.14 61.52 76.90

92.28

107.66

123.04

0.00

0.00

0.00

0.00 -

0.00

717

CTZ3-COTTON NO.2 FUTR Dec23

0.00

0.00

0.00

0.00

0.00

21.07

42.15 63.22 84.29

105.36

126.44

147.51

168.58

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

CU3-CORN FUTURE Sep23

/

.00 121.06 242.13 36M.25 605.31 726.38 847.44 968.50
72
KCU3-COFFEE 'C' FUTURE Sep23
.00

40.34 80.68 121.01 161.35 201.69 242.03 282.36 322.70

/

/

72

KR4175T80008-2023-08 H&{ME

o~

.00

326.18 652.35 978.53 1,304.7 1,630.88 1,957.05 2,283.23 2,609.40




KWU3-KC HRW WHEAT FUT Sep23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 188.13

T T

376.25

564.38 752.50 940.63

T

1,128.75

T 1

1,316.88 1,505.00

/

0.00

/

0.00

0.00

0.00

72

SBV3-Sugar #11 (WORLD) Oct23

0.00

0.00

0.00

0.00

/

.00 5.92

T T

11.85

17.77 23.69 29.61

T

35.54

T 1

41.46 47.38

0.00

/

0.00

/

0.00

0.00

72

SMZ3-SOYBEAN MEAL FUTR Dec23

0.00

0.00

0.00

0.00

/

0.00

T T

00 99.43 198.85

298.28 397.70 497.13

T

596.55

T 1

695.98 795.40

0.00

0.00

0.00

0.00



SX3-SOYBEAN FUTURE Nov23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 333.31 666.63 999.94 1,333.25 1,666.56 1,999.88 2,333.19 2,666.50
A 0.00

/

0.00

/

0.00

0.00

e

WU3-WHEAT FUTURE(CBT) Sep23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 158.25 316.50 474.75 633.00 791.25 949.50 1,107.75 1,266.00
H 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXEAMZO 0|2 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2023-08-08
2023-08-07

2. BIINHe 2OYTE
KR4101T90003-2023-09 2 A Ii| 200X| =M &
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 85.24 170.48 255.71 340.95 426.19 511.43 596.66 681.90
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101T90003 2023-09 ZAIL|200K| =M 27
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =27 =27 =27 -27 =27 =27 =27
-5.33% -18 -18 -18 -18 -18 -18 -18
-2.67% -9 -9 -9 -9 -9 -9 -9
0% 0 0 0 0 0 0 0
2.67% 9 9 9 9 9 9 9
5.33% 18 18 18 18 18 18 18
8.00% 27 27 27 27 27 27 27




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2023-08-08
2023-08-07

A
7|

Ql
=

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
ol un
N
<
o | O
o | wn
N
<
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WI|MHEe o7z

onl

348

tCSI15000( 24230314

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. THY Y4 F2

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

»E g|Ag



2023-08-08
2023-08-07

oll

Al
7=

Ho

oll

o | O
O
o

o | O

o | O
O
on

O | Ohu

Tl |zl

7 |

o o

NN

Ok | ok

|

|k

Ki

ol

| &

ol
P

.l

2. BH7[A|

VGU3-EURO STOXX 50 Sep23

0.00

2,176.00 3,264.00 4,352.00 5,440.00 6,528.00 7,616.00 8,704.00

1,088.00

ol

EURO STOXX 50 Sep23

VGU3

on

Z|c= Ao A= (VaR : 99%

4. mpMArE O



SAlY  2023-08-08
712 2023-08-07

o

2. WI|MHEe &

=E

=

HCQ3-HSCEI Futures Aug23

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,684.75 3,369.50 5,054.25 6,739.00 8,423.75 10,108.50  11,793.25  13,478.00

0.00

0.00

-0.01

-0.01

e

3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
HCQ3 HSCEI Futures Aug23 106

4. THYAMZO| A|CH& A O] AF2 U (VaR : 99% 2|4 Z,1027]F) (Ehg]uakel)

—
~
)



U7|AHe| &

A

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

SAIY  2023-08-08
712 2023-08-07

HHEER (FAEE-THY)
A a3

L=
KR4201T83402-2023-08 =340
.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
74
KR4201T83428-2023-08 =342.5
.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00




0.00

KR4301T83400-2023-08 5340

0.00

0.00

0.00

0.00

0.00

.00

85.00

170.00

255.00

340.00

425.00

510.00

595.00

0.00

0.00

0.00 -

680.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201783402 2023-08 =340 1,440

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 168 168 168 168 168 168 168
-5.33% 168 168 167 167 166 165 164
-2.67% 162 158 153 147 140 133 125
0% 44 29 15 0 -15 -29 -44
2.67% -365 -370 -376 -383 -391 -400 -409
5.33% -898 -898 -899 -899 -901 -902 -905
8.00% -1,439 -1,439 -1,439 -1,439 -1,439 -1,439 -1,440
KR4201783428 2023-08 E342.5 1,641

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 128 128 128 128 128 128 128
-5.33% 128 128 128 128 128 127 126
-2.67% 126 124 121 17 111 105 98
0% 49 33 17 0 -17 -34 -51
2.67% -354 -364 -376 -388 -401 -415 -429
5.33% -984 -985 -986 -988 -991 -994 -999
8.00% -1,640 -1,640 -1,640 -1,640 -1,640 -1,641 -1,641
KR4301783400 2023-08 340 646

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -646 -646 -646 -646 -646 -646 -646
-5.33% -406 -406 -406 -406 -406 -407 -407
-2.67% -168 -170 -172 -175 -178 -181 -185
0% 19 13 6 0 -6 -13 -19




59
79
82

63

80
82

67
81

82

70
81

82

73

81

82

76
82

82

78
82

82

2.67%
5.33%
8.00%

ol

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

e

4. OpMArE O



2023-08-08
2023-08-07

SAY
7=

Ql
=

O |
o
€8
[¥p)

o | O

O |
o
@Q
LN

|

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



2023-08-08
2023-08-07

SAY
7=

Ql
=

(@]
N~
O
A-:
o | O
oo
N~
©
©
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
ok | ok
|
|k

2. B7|AIHe] 2ol RE

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

4. THY Y4 F2

=N



SAY  2023-08-08
712 2023-08-07

H202 2YHEE (H) (X 3 = &-1t4d)
1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
A f7t5d  |=45H 18,051 0 18,051
A &2t ME 914 18,646 -17,732| & Q)
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THEHTER)
FXW213D5S(KRW/USD 31-08-23E 683
FXW213D6S(KRW/USD 27-09-23E 549
FXW213D7T(KRW/USD 31-10-23E 260
FXW213D81(USD/KRW 31-08-23E 31
FXW213D84( USD/KRW 31-08-23E 42
[EOOBD8RGM75 *SEESS X EMEN 20| AN SAIGHK| RS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )



SAY  2023-08-08
712 2023-08-07
A OFEKRX300Q1 Sl A B (3= A

.I

KR4101T90003-2023-09 R A | 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 85.24 170.48 255.71 340.95 426.19 511.43 596.66 681.90
0.00
0.00
0.00
0.00
7}
3. A|LE| 2 &0 X H T (X| &40 A3 H) (THREH TR
KR4101790003 2023-09 R AIR00K| =M= 7
7| XXpAtO] HENM
7t4 -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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

N~



2 2023-08-08
2 2023-08-07

U7|AHe| &

A

19

F=

2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

0.00

0.00

0.00

0.00 -

74

2108841227MR-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

0.00

0.00

0.00

0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EH2l: e Bk el)
2108841227!1HS Markit Global Carbon Index(TR) 1,749
2108841227!1HS Markit Global Carbon Index(TR) 206
210884122711HS Markit Global Carbon Index(TR) 103
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



SAIY  2023-08-08
2023-08-07

At A (M= 0 0 0
Al E3} ME 0 0 0/ &2
=A w7158 (M= 8,453 0 8,453
= =% M= 601 2,500 -1,899| & Q)

2. WI|MHEe &

19

F=

MOZ23-ECX EMISSION Dec23

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 20.91 41.83 62.74 83.65

0.00

104.56

125.48

146.39 167.30

0.00

0.00

0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213D7T(KRW/EUR 31-08-23E
FXW213D7T(KRW/EUR 31-08-23E
FXW213D7T(KRW/EUR 31-08-23E
FXW213D7T(KRW/EUR 31-08-23E
FXW213D82(EUR/KRW 31-08-23E
MOZz23 ECX EMISSION Dec23

4, TP AEO| ZCf&A oS3 U(VaR : 99%AE|FF,1027|F)

676

m
£
£
2
o



2023-08-08
2023-08-07

SAY
7=

Ql
=

o el
KO | KO
O | —
o
@
N~
o | O
O | —
o
©n
N~
ol | oil
<| | Kl
o
K | K
kS
< -

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

SIR AR IR
—~ ~ Xl
el T
£€n 2
AN AN AN
(9NN o\ NN o\ I oN|
© O O O
o O O O
m M ™M ™M
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
el ol vyl
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
== ==
nvn v v v

onl



2023-08-08
2023-08-07

SAY
7=

Ql
=

of |o
K0 | KO
o | O
=
(Wp)
~
o | O
o | O
=)
L)
N~
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

10

SWSTAR000( 2Bt STAR 50 Index 230116(NH)

SWSTARO00( 218t STAR 50 Index 230116(H 2| %)

SWSTAR000( 23t STAR 50 Index 230116(0]2f)

SWSTAROOO( A1t STAR 50 Index 230427(7|3)

onl



SAlY  2023-08-08
712 2023-08-07

Of| H E| 2t U HEAL 2 = BF R

O ==(1) Of &= (2)

M wtsd  |[d= 943 598 345 HU
= 7tEE (M= 885 3,067 -2,182| &Ly

o

U7|AHe| &

=E

4

KR4101T90003-2023-09 R A I|200X| $=ME

0.00 -

0.00

0.00

— 0.00

— 0.00 T T T X
ol 0.00 85.24 170.48 255.71 340.95 426.19 511.43 596.66 681.90

#6000

0.00

0.00

0.00
717

KR4106T90002-2023-09 A EH50ME

0.00 -

0.00

0.00

— 0.00

-]

— 0-00 T T T L T T T

ol 0.00 357.53 715.05 1,072.58 1,430.10 1,787.63 2,145.15 2,502.68 2,860.20
M 0.00

0.00

0.00

0.00



0.07

KR4111780003-2023-08 A M X7 H M &

0.05

0.03

—~ 0.02

— 0.00

.00 34,300.00

68,600.00 102,900.00

137,200.00

W o0

-0.03

-0.05

-0.07 -

0.12

i

KR4150T80001-2023-08 SKSIO| S AV EME

0.09

0.06
—~ 0.03
— 0.00
H -0.03
-0.06
-0.09

-0.12

3. AlLI2| 2

.00 60,850.00

121,700.00 182,550.00

243,400.00

H EoRxHFE &L=
KR4101T900 2023-09 R AI|200X|$=AM 2
KR4106T900 2023-09 ZAEM50M =

KR4111T800 2023-08 &S H X7 H M=

KR4150T800 2023-08 SKSIO|HATNHME

O| Z|LHEHO| &S U (VaR : 99% L E|+FE,10€7|E)

=
H0
i
o
1o

473



2023-08-08
2023-08-07

2. BIINHe 2OYTE
KR4101T90003-2023-09 2 A Ii| 200X| =M &
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 85.24 170.48 255.71 340.95 426.19 511.43 596.66 681.90
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101T90003 2023-09 ZAIL|200K| =M 27
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =27 =27 =27 -27 =27 =27 =27
-5.33% -18 -18 -18 -18 -18 -18 -18
-2.67% -9 -9 -9 -9 -9 -9 -9
0% 0 0 0 0 0 0 0
2.67% 9 9 9 9 9 9 9
5.33% 18 18 18 18 18 18 18
8.00% 27 27 27 27 27 27 27




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



0| S&P500

2023-08-08
2023-08-07

=
=

o
o

Al
7=

o | & o0
5 od od
2 3 E
= | o w 5 5
K K - ()
o |
()] o
Q @
- 5
&
8
ol|lo m
(=)
~ 3
Q N —
T3 3 4 @
3 5 N
- = %
o
s = Rr o T
w A ~ o KH
(@) < Q
o K 3k
= o = ny
8 ) 3r 2 =l
m @ i~ m,/”
mﬁ_ mm__ o 5 A|o S o
x| % 2 T 2 3
< <M U ﬂ
| 7 = 8 WS >
Klo | Klo S u o o
LY ~ "3 o
OF | oF o G 20
3 El =)
K1 S Ki <
o : E !
ks % T q
LN =
| JF or 8 T ol
= s 3 s s 8°g 38 g s il o
M [S] S o S o [S) o [S] S |_._._.I mu
~ - 3
= (B =< E}
N %) <



SAlY  2023-08-08
712 2023-08-07

Mt e 0 0 0
M =K ME 0 0 0|&te
A {7tsd  |M=E 0 9,524 -9,524
A &2t Mz 0 1,936 -1,936| &2
2. M7|A|-He| &l x
MOZ23-ECX EMISSION Dec23
0.00
0.00
0.00
— 0.00
&l
ir_ 0.00
Or 0.00 20.91 41.83 62.74 83.65 104.56 125.48 146.39 167.30
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
FXW213D7T(KRW/EUR 31-08-23E 17
FXW213D7T(KRW/EUR 31-08-23E 34
FXW213D7T(KRW/EUR 31-08-23E 34
FXW213D7T(KRW/EUR 31-08-23E 69
MOZ23 ECX EMISSION Dec23 762
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)



U7|AHe| &

A

SAIY  2023-08-08
712 2023-08-07

of| L XA SR A B (K H-THYH)
A a3

0.00

r=

r=

[

B T

117

o

=ES

4

CLU3-WTI CRUDE FUTURE Sep23

0.00

0.00

0.00

0.00

0.00

.00

20.71

41.41 62.12 82.82 103.53 124.23 144.94

165.64

0.00

0.00

0.00 -

0.00

717

COX3-BRENT CRUDE FUTR Nov23

0.00

0.00

0.00

0.00

0.00

.00

21.45

42.89 64.34 85.78 107.23 128.67 150.12

171.56

0.00

0.00

0.00 -




ECU3-E-mini Crude Oil Sep23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 20.71 41.41

62.12 82.82 103.53

T

124.23

T 1

144.94 165.64

/

0.00

/

0.00

0.00

0.00

72

EOU3-E-MINI NATURAL GAS Sep23

0.00

0.00

0.00

0.00

.00 0.65 1.29

0.00

0.00

0.00

0.00

72

HOU3-NY Harb ULSD Fut Sep23

0.00

0.00

0.00

0.00

0.00

.00 0.77 1.53

0.00

0.00

0.00

0.00



KR4175T80008-2023-08 HE{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 326.18 652.35 978.53 1,304.7 1,630.88 1,957.05 2,283.23 2,609.40

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGU23-NATURAL GAS FUTR Sep23

0.00

0.00

0.00

0.00

.00 0.65 1.29 1.94 2.58 3.23 3.87 4.52 5.16

0.00

0.00

0.00

0.00

72

QSU3-Low Su Gasoil G Sep23

0.00

0.00

0.00

0.00

/

0.00

.00 222.75 445.50 668.25 891.00 1,113.75 1,336.50 1,559.25 1,782.00

0.00

0.00

0.00

0.00



0.00

XBU3-GASOLINE RBOB FUT Sep23

0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.70 1.39 2.09 2.78 3.48 417 4.87 5.56
H 500
0.00
0.00
0.00 -
7%
3. AlLt2| R £ A XHF (X &4 ol 43 H) (EHRI- ThE)
CLU3 WTI CRUDE FUTURE Sep23 26
COX3 BRENT CRUDE FUTR Nov23 26
ECU3 E-mini Crude Oil Sep23 8
EOU3 E-MINI NATURAL GAS Sep23 3
HOU3 NY Harb ULSD Fut Sep23 13
KR4175T800 2023-08 ZH2{ME 9
NGU23 NATURAL GAS FUTR Sep23 19
Qsu3 Low Su Gasoil G Sep23 9
XBU3 GASOLINE RBOB FUT Sep23 12
4. TRYAEC| A THE MO AZA(VaR : 99%MEIFZF,1027|F) (EHSI:2 Bt g)



