Q4 2023-08-11
Q' 2023-08-10

U7|AHe| &

A

19

=

BOZ3-SOYBEAN OIL FUTR Dec23

0.00

0.00

0.00

0.00

0.00

15.11 30.22 45.32 60.43 75.54 90.65 105.75

120.86

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

21.34 42.68 64.01 85.35 106.69 128.03 149.36

170.70

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

CZ3-CORN FUTURE Dec23

/

.00 123.56 247.13 37M.25 617.81 741.38 864.94 988.50
72
KCZ3-COFFEE 'C' FUTURE DEC23
.00

40.05 80.10 120.15 160.20 200.25 240.30 280.35 320.40

/

/

72

KR4175T80008-2023-08 H&{ME

o~

.00

328.83 657.65 986.48 1,315.3 1,644.13 1,972.95 2,301.78 2,630.60




KWZ3-KC HRW WHEAT FUT DEC23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 194.00

T T

388.00

582.00 776.00 970.00

T

1,164.00

T 1

1,358.00 1,552.00

/

0.00

/

0.00

0.00

0.00

72

SBV3-Sugar #11 (WORLD) Oct23

0.00

0.00

0.00

0.00

/

.00 5.93

T T

11.86

17.78 23.71 29.64

T

35.57

T 1

41.49 47.42

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 97.70 195.40

293.10 390.80 488.50

T

586.20

T 1

683.90 781.60

0.00

0.00

0.00

0.00



SX3-SOYBEAN FUTURE Nov23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 327.13 654.25 981.38 1,308.50 1,635.63 1,962.75 2,289.88 2,617.00
A 0.00

/

0.00

/

0.00

0.00

e

WZ3-WHEAT FUTURE(CBT) Dec23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 165.44 330.88 496.31 661.75 827.19 992.63 1,158.06 1,323.50
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



2023-08-11
2023-08-10

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 85.11 170.23 255.34 340.45 425.56 510.68 595.79 680.90
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



2023-08-11

A
7|

2023-08-10

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

340

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



2023-08-11

oll

Al
7=

Ho

2023-08-10

oll

O | ©
LN
o

o | O

O | O
LN
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

2,164.50 3,246.75 4,329.00 5,411.25 6,493.50 7,575.75 8,658.00

1,082.25

ol

EURO STOXX 50 Sep23

VGU3

on

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

4. mpMArE O



SAIY 2023-08-11
712 2023-08-10

o

2. WI|MHEe &

=E

=

HCQ3-HSCEI Futures Aug23

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,655.00 3,310.00 4,965.00 6,620.00 8,275.00 9,930.00 11,585.00  13,240.00

0.00

0.00

0.00

-0.01

e

3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
HCQ3 HSCEI Futures Aug23 100

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

Q..



SAIY 2023-08-11
2023-08-10

=(1) =) =EZXH(1-2)
A #t5d  |8M 0 35,441 -35,441| LY
| #t5d |4 0 34,850 -34,850 | & LY
2. UHI|MFe &=
KR4201T93401-2023-09 =340
0.00
0.00
0.00
— 0.00
&
;:_r, 0.00
ol 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
«J 0.00
0.00
0.00
0.00
74
3. ALz £ X HE (X CHE Mo A3 ) (THl:EkR)
KR4201793401 2023-09 =340 2,171
7| ZXptel Hisd
t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 992 963 928 888 844 795 744
-5.33% 883 830 773 713 649 584 517
-2.67% 650 576 500 423 346 267 189
0% 248 166 83 0 -83 -166 -248
2.67% -333 -407 -482 -559 -637 -715 -795
5.33% -1,066 -1,119 -1177 -1,239 -1,304 -1,371 -1,441
8.00% -1,899 -1,932 -1,970 -2,014 -2,062 -2,115 -2,171




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2023-08-11

SAY
7=

2023-08-10

Ql
=

o<
[aN]
o
©
o | O
o<
[aN]
o
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



2023-08-11

oll

Al
7=

Ho

2023-08-10

oll

(@ eN|
[\l
N~
A-:

o | O

(@ eN|
[Q\
~
»:

|

Klo | Klo

ol | ol

<k <F

|

Klo | Ko

NN

oF | oF

|
|k

K]

ol

| &

ol
P

.l

2. TET|A|

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

4. THY Y4 F2



2023-08-11
2023-08-10

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 18,625 0 18,625
A S35t Mz 921 18,786 -17,865| & Q)
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (THEHTER)
FXW213D5S(KRW/USD 31-08-23E 689
FXW213D6S(KRW/USD 27-09-23E 553
FXW213D7T(KRW/USD 31-10-23E 262
FXW213D81(USD/KRW 31-08-23E 32
FXW213D84(USD/KRW 31-08-23E 42
IEOOBD8RGM75 *SIHBZ2 L QX EAEO| 0{H 20| A0l JAISHK| LS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )



SAIY 2023-08-11
712 2023-08-10
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 85.11 170.23 255.34 340.45 425.56 510.68 595.79 680.90
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~



Q4 2023-08-11
Q' 2023-08-10

U7|AHe| &

A

19

F=

2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

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 0.50 0.74 0.99 1.24 1.49 1.73

1.98

0.00

0.00

0.00

0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
&l
Er’ 0.00 T T T J T T T 1
ol 0.00 0.25 0.50 0.74 0.99 1.24 1.49 1.73 1.98
M 0.00
0.00
0.00
0.00 -
x|
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2108841227!1HS Markit Global Carbon Index(TR) 1,768
2108841227!1HS Markit Global Carbon Index(TR) 208
2108841227!1HS Markit Global Carbon Index(TR) 104
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THR - EH TR



SAIY 2023-08-11
2023-08-10

At A (M= 0 0 0
Al E3} ME 0 0 0/ &2
=A w7158 (M= 8,372 0 8,372
= =% M= 606 2,523 -1,917| &9

2. WI|MHEe &

19

F=

MOZ23-ECX EMISSION Dec23

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 20.99 41.98 62.96 83.95

0.00

104.94

125.93

146.91 167.90

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)

670

m
£
£
2
o



2023-08-11

SAY
7=

2023-08-10

Ql
=

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

Ki

ol

| &

[¢)
P

.l

2. BH7[A|

ol

O | O | 0|

—~ ~ 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



SAIY 2023-08-11
712 2023-08-10

Hefoh
et A= — 0 0&el
= PNES A2t 7,540 0 7,540 &2

o

2. WIAHe £+

J
P

3. AILIE|RE £ ZHF (X CHE L0 EZH)
SWSTARO0O( 21+ STAR 50 Index 230116(NH)
SWSTARO000( 215+ STAR 50 Index 230116(H 2| X)
SWSTARO0O( A STAR 50 Index 230116(0|2H)
(

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

4. Y EO| ZHEHYZTH(VaR : 99%MUEITFE,1027|F)

FI:I
£
1=
2
rio



SAIY 2023-08-11
712 2023-08-10

Of| 7| E| 2t U Bt AL 3 = SFX|AF
A a3

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

Mt e = A 863 0 863| &L
A FEH (M= 1,473 2,840 -1,367 | &Ly
L=
KR4101T90003-2023-09 R A I|200X| $=ME
.00 85.11 170.23 255.34 340.45 425.56 510.68 595.79 680.90
74
KR4106T90002-2023-09 Z A EH50M =
.00 367.53 735.05 1,102.58 1,470.10 1,837.63 2,205.15 2,572.68 2,940.20




0.07

KR4111T90002-2023-09 A M XI7|H M E

0.05

0.03

—~ 0.02

— 0.00

.00 34,100.00

68,200.00 102,300.00

136,400.00

W o0

-0.03

-0.05

-0.07 -

0.12

i

KR4150T90000-2023-09 SKSIO| S AV EME

0.09

0.06

—~ 0.03

— 0.00

.00 59,350.00

118,700.00 178,050.00

237,400.00

W o0

-0.06

-0.09

-0.12 -

3. AlLI2| 2

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

KR4111T900 2023-09 &S H X7 H M=

KR4150T900 2023-09 SKSIO|HATNHME

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

=
H0
s
o
1o



2023-08-11
2023-08-10

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 85.11 170.23 255.34 340.45 425.56 510.68 595.79 680.90
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

2023-08-11
2023-08-10

=
=

o
o

Al
7=

ot | o0
o ol ol
7 3 3
= | == ~ O| O|
= | o w 5 5
K K - ()
o m
O (e}
Q S
— =]
)
~
3
ol|lo m
(=)
o ()}
P 5 ™
o 5 @
3 5 N
- = %
L
— ~
: &r T
W m = ~ Kk
(@) < Q
o K 3k
= o = ny
8 = of 2 <
a g 2 X
w) =
x| x 3 o = .
< <M U ﬂ
| 7 : 2 = =
Klo | Klo S u o 3r
LY ~ "3 o
OF | oF o G 20
3 E =)
Ki N K1 <
p S m m 4l
x e =
kS 4l @ = H
| 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
N - J
= (B =3 E}
N %) <



SAIY 2023-08-11
712 2023-08-10

Mt F75H (M= 0 0 0
M =K ME 0 0 0|&te
A {7tsd  |M=E 0 9,306 -9,306
A &2t Mz 0 1,953 -1,953| &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 20.99 41.98 62.96 83.95 104.94 125.93 146.91 167.90
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 35
FXW213D7T(KRW/EUR 31-08-23E 35
FXW213D7T(KRW/EUR 31-08-23E 69
MOZ23 ECX EMISSION Dec23 744
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)



Q4 2023-08-11
Q' 2023-08-10

of| L X| QU= A F 2 A &2 (kA -THY )

U7|AHe| &

A

1

=

CLX3-WTI CRUDE FUTURE Nov23

0.00

0.00

0.00

0.00

0.00

20.77 41.54 62.30 83.07 103.84 124.61 145.37

166.14

0.00

0.00

0.00

0.00 -

717

COX3-BRENT CRUDE FUTR Nov23

0.00

0.00

0.00

0.00

0.00

21.73 43.46 65.19 86.92 108.65 130.38 152.11

173.84

0.00

0.00

0.00

0.00 -



ECX3-E-MINI CRUDE OIL Nov23

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 20.77 41.54

62.30 83.07 103.84

T

124.61

T 1

145.37 166.14

/

0.00

/

0.00

0.00

0.00

72

EOX3-E-MINI NATURAL GAS Nov23

0.00

0.00

0.00

0.00

.00 0.86 1.73

0.00

0.00

0.00

0.00

72

HOX3-NY Harb ULSD Fut Nov23

0.00

0.00

0.00

0.00

0.00

.00 0.78 1.55

0.00

0.00

0.00

0.00



KR4175T80008-2023-08 HE{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 328.83 657.65 986.48 1,315.3 1,644.13 1,972.95 2,301.78 2,630.60

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGX23-NATURAL GAS FUTR Nov23

0.00

0.00

0.00

0.00

.00 0.86 1.73 2.59 3.45 4.31 5.18 6.04 6.90

0.00

0.00

0.00

0.00

72

QSX3-Low Su Gasoil G Nov23

0.00

0.00

0.00

0.00

/

0.00

.00 221.38 442.75 664.13 885.50 1,106.88 1,328.25 1,549.63 1,771.00

0.00

0.00

0.00

0.00



XBX3-GASOLINE RBOB FUT Nov23

0.00

0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
Or 0.00 0.64 1.29 1.93 2.57 3.21 3.86 4.50 5.14
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLI2|E £l X H F (X|CH=4 0|3 H) (THI B TR
CLX3 WTI CRUDE FUTURE Nov23 26
COX3 BRENT CRUDE FUTR Nov23 26
ECX3 E-MINI CRUDE OIL Nov23
EOX3 E-MINI NATURAL GAS Nov23
HOX3 NY Harb ULSD Fut Nov23 14
KR4175T800 2023-08 &M E 9
NGX23 NATURAL GAS FUTR Nov23 25
QSX3 Low Su Gasoil G Nov23 9
XBX3 GASOLINE RBOB FUT Nov23 11
4, TPIMEO| XA I H(VaR : 99%HEIFF,10€7|F) (GE R L))



