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BOZ3-SOYBEAN OIL FUTR Dec23

0.00

0.00
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0.00

15.47 30.94 46.41 61.88 77.35 92.82 108.29

123.76

0.00

0.00

0.00

0.00 -
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CTZ3-COTTON NO.2 FUTR Dec23

0.00

0.00

0.00

0.00

0.00

21.28 42.55 63.83 85.10 106.38 127.65 148.93

170.20

0.00

0.00

0.00

0.00 -
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/

.00 118.88 237.75 35M.50 594.38 713.25 832.13 951.00
72
KCZ3-COFFEE 'C' FUTURE DEC23
.00

37.84 75.68 113.51 151.35 189.19 227.03 264.86 302.70

/

/

72

KR4175T80008-2023-08 H&{ME

o~

.00

333.95 667.90 1,001.85 1,335.8 1,669.75 2,003.70 2,337.65 2,671.60
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0.00

0.00

0.00

0.00

/

0.00

0.00

.00 186.38

T T

372.75

559.13 745.50 931.88

T

1,118.25

T 1

1,304.63 1,491.00

/

0.00

/

0.00

0.00

0.00
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SBV3-Sugar #11 (WORLD) Oct23

0.00

0.00

0.00

0.00

/

.00 5.94

T T

11.89

17.83 23.77 29.71

T

35.66

T 1

41.60 47.54

0.00

/

0.00

/

0.00

0.00
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0.00

0.00

0.00

0.00

/

0.00

T T

00 95.13 190.25

285.38 380.50 475.63

T
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T 1

665.88 761.00

0.00

0.00

0.00

0.00
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/

0.00

/

0.00
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—~ 0.00

/

o 0.00
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/

0.00

/

0.00

0.00
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0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 155.94 311.88 467.81 623.75 779.69 935.63 1,091.56 1,247.50
H 0.00

0.00

0.00

0.00
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -31 -31 -31 -31 -31 -31 -31
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 31 31 31 31 31 31 31
8.00% 46 46 46 46 46 46 46
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HCQ3-HSCEI Futures Aug23
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KR4201T93401-2023-09 =340
.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
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KR4201T93427-2023-09 =342.5
.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
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KR4301T93409-2023-09 340

0.00

0.00

0.00

0.00

0.00
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85.00

170.00

255.00

340.00

425.00

510.00

595.00

680.00
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KR4201T93401 2023-09 =340 1,795
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 558 548 533 515 491 464 433
-5.33% 524 499 468 432 392 348 301
-2.67% 428 380 327 271 213 152 89
0% 213 143 72 0 -73 -147 -221
2.67% -168 -246 -325 -404 -482 -561 -639
5.33% -728 -798 -870 -943 -1,017 -1,092 -1,167
8.00% -1,440 -1,490 -1,545 -1,604 -1,665 -1,729 -1,795
KR4201T93427 2023-09 23425 481
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 135 133 130 125 120 113 105
-5.33% 128 122 115 106 96 85 73
-2.67% 107 95 82 68 52 36 19
0% 57 39 20 0 -20 -40 -60
2.67% -37 -59 -81 -103 -126 -148 -170
5.33% -181 -202 -224 -245 -267 -289 =311
8.00% -371 -388 -405 -423 -442 -461 -481
KR4301T93409 2023-09 %340 639
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -604 -607 -611 -616 -623 -631 -639
-5.33% -360 -367 -376 -386 -397 -410 -423
-2.67% -134 -147 -162 =177 -194 211 -229
0% 60 40 20 0 -20 -41 -62
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1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 17,853 0 17,853
A &2t ME 936 19,084 -18,148| % Q)
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (THEHTER)
FXW213D5S(KRW/USD 31-08-23E 699
FXW213D6S(KRW/USD 27-09-23E 561
FXW213D7T(KRW/USD 31-10-23E 266
FXW213D81(USD/KRW 31-08-23E 32
FXW213D84(USD/KRW 31-08-23E 43
IEOOBD8RGM75 *SIHBZ2 L QX EAEO| 0{H 20| A0l JAISHK| LS
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )



SAY  2023-08-17
712 2023-08-16
20EKRX300 S A B (F ATl
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3‘; 0.00 83.09 166.18 249.26 332.35 415.44 498.53 581.61 664.70
0.00
0.00
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0.00
74
3. A L2l &l X HF (x| &40 A SH) :HHOER)
KR4101T90003 2023-09 LA L200X|=M = 13
7| XXHALO| HE A
7t4 -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
2.67% 4
5.33%
8.00% 13 13 13 13 13 13 13
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

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

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

0.00

0.00

0.00

0.00 -



2108841227NH-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.26 0.51 0.77 1.02 1.28 1.53 1.79 2.04
A 0.00
0.00
0.00
0.00 -
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3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH2l: e Bk el)
2108841227/ IHS Markit Global Carbon Index(TR) 1,819
2108841227!1HS Markit Global Carbon Index(TR) 214
2108841227/ IHS Markit Global Carbon Index(TR) 107
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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 83.09 166.18 249.26 332.35 415.44 498.53 581.61 664.70

#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 0.00 348.25 696.50 1,044.75 1,393.00 1,741.25 2,089.50 2,437.75 2,786.00

H o000

0.00

0.00

0.00



0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.12

0.09

0.06

0.03
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KR4150T90000-2023-09 SKSIO| S AV EME
.00 58,200.00 /6,4'00.00 174,600.00 232,800.00
7t
KR41CPT90007-2023-09 L E 2| 27| HME
.00 217,500.00 290,000.00
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3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101T90003 2023-09 ZAIR00K| =AM E 60
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -60 -60 -60 -60 -60 -60 -60
-5.33% -40 -40 -40 -40 -40 -40 -40
-2.67% -20 -20 -20 -20 -20 -20 -20
0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 40 40 40 40 40 40 40
8.00% 60 60 60 60 60 60 60
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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 21.78 43.57 65.35 87.13 108.91 130.70 152.48 174.26
4“ 0.00
0.00
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74
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FXW213D7T(KRW/EUR 31-08-23E 18
FXW213D7T(KRW/EUR 31-08-23E 35
FXW213D7T(KRW/EUR 31-08-23E 35
FXW213D7T(KRW/EUR 31-08-23E 70
MOZ23 ECX EMISSION Dec23 655
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)



4 2023-08-17
Q' 2023-08-16

AR QI AT A B (1 A -THH)

U7|AHe| &

A

19

=

CLX3-WTI CRUDE FUTURE Nov23

0.00
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0.00

0.00
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40.03 60.04 80.05 100.06 120.08 140.09

160.10

0.00

0.00
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0.00 -
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COX3-BRENT CRUDE FUTR Nov23
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/
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T T
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EOX3-E-MINI NATURAL GAS Nov23

0.00

0.00

0.00
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.00 0.82 1.65

0.00
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0.00
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HOX3-NY Harb ULSD Fut Nov23

0.00
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0.00
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KR4175T80008-2023-08 HE{ME

0.00
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o~

.00 333.95 667.90 1,001.85 1,335.8 1,669.75 2,003.70 2,337.65 2,671.60

0.00

.
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0.00

T~

0.00

72

NGX23-NATURAL GAS FUTR Nov23

0.00

0.00

0.00

0.00

.00 0.82 1.65 2.47 3.29 4.11 4.94 5.76 6.58

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

.00 213.13 426.25 639.38 852.50 1,065.63 1,278.75 1,491.88 1,705.00

0.00

0.00

0.00

0.00



0.00

XBX3-GASOLINE RBOB FUT Nov23

0.00
0.00
— 0.00
3|
Erf 0.00 T T T J T T T 1
Or 0.00 0.63 1.25 1.88 2.50 3.13 3.75 4.38 5.00
<‘IJ 0.00
0.00
0.00
0.00 -
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3. AlLI2|E £l X H F (X|CH=4 0|3 H) (THI B TR
CLX3 WTI CRUDE FUTURE Nov23 25
COX3 BRENT CRUDE FUTR Nov23 26
ECX3 E-MINI CRUDE OIL Nov23 8
EOX3 E-MINI NATURAL GAS Nov23 2
HOX3 NY Harb ULSD Fut Nov23 13
KR4175T800 2023-08 H{ME 10
NGX23 NATURAL GAS FUTR Nov23 24
QSX3 Low Su Gasoil G Nov23 9
XBX3 GASOLINE RBOB FUT Nov23 1
4. TPHAEO| XM AU (VaR : 99%AE|+F,10Y7|F) [(GEE R )



