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-8.00% 381 377 372 363 352 337 319
-5.33% 368 356 339 319 294 265 234
-2.67% 317 286 251 212 169 124 76
0% 168 114 58 0 -59 -120 -181
2.67% -148 -216 -284 -352 -420 -488 -556
5.33% -666 -729 -793 -858 -923 -989 -1,056
8.00% -1,362 -1,406 -1,454 -1,505 -1,558 -1,614 -1,671
KR4201793427 2023-09 E342.5 441

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 89 88 87 85 82 79 75
-5.33% 86 84 80 75 69 62 54
-2.67% 76 69 60 51 40 28 16
0% 43 30 15 0 -16 -32 -48
2.67% -31 -50 -69 -88 -107 -126 -145
5.33% -162 -180 -199 -219 -238 -257 -276
8.00% -345 -360 -375 -391 -407 -424 -441
KR4301793409 2023-09 %340 667

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
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-5.33% -401 -404 -409 -415 -422 -430 -439
-2.67% -163 -172 -182 -193 -205 -217 -231
0% 47 32 16 0 -17 -34 -51




O | © | I~
| O |

AN AN
n |~ m
— | N O
— | N | M
< || O
DX =
— | N | M
M| M| <
n| O oM
— | AN M
ANl A | O
~ oo | <
— N ™M
ANl O |
OO | WO
— | M| m
— |~
— | — | I~
NN m
XXX
N | O
Olm <
ANl 1| O

ol

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

e

4. OpMArE O



2023-08-24
2023-08-23

oll

Al
7=

Ho

oll

o | —
o | &
Al | N
=<
o | O
(e0]
N
O | —
[gV]
o)
.
|
Klo | Klo
ol | ol
<k <F
il |
Klo | Ko
NN
ok | ok
|
Ik

Ki

ol

| &

ol
P

.l

2. TET|A|

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

4. THY Y4 F2



2023-08-24
2023-08-23

oll

Al
7=

Ho

oll

o | <
(@)
LN
A-:

o | O

o | <
[e)]
o)
0.

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

Ki

ol

| &

ol
P

.l

2. TET|A|

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

4. THY Y4 F2



SAY  2023-08-24
712 2023-08-23
H202 2E2E(H)(MAZ & -uHY)
1. A=
A /tEH | H 0 0 0
tllgt =K ME 0 0 0|&te
A f7t5d  |=45H 17,558 0 17,558
= E3t M 1,340 19,124 -17,785| & 2|
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)
FXW213D5S(KRW/USD 31-08-23E 701
FXW213D6S(KRW/USD 27-09-23E 563
FXW213D7T(KRW/USD 31-10-23E 266
FXW213D81(USD/KRW 31-08-23E 32
FXW213D84(USD/KRW 31-08-23E 43
FXW213D8JC USD/KRW 31-08-23E 32
IEOOBD8RGM75 *SYBZ 2L QYK EAZO| 0fH20| A0 SAIGHK| RS
4. TPAME0| x| Cf&Mo| 22U (VaR : 99%MEIFF, 102 7|F) [(GEE R )



SAY  2023-08-24
712 2023-08-23
A OFEKRX300Q1 Sl A B (3= A

KR4101T90003-2023-09 A Ii| 200X | =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 82.41 164.83 247.24 329.65 412.06 494.48 576.89 659.30
0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) LR )
KR4101T90003 2023-09 LA L200X|=M = 39
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-5.33% -26 -26 -26 -26 -26 -26 -26
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 26 26 26 26 26 26 26
8.00% 39 39 39 39 39 39 39




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



Q4 2023-08-24
Q' 2023-08-23

U7|AHe| &

A

19

F=

2108841227KW-IHS Markit Global Carbon Index(TR)
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2108841227NH-IHS Markit Global Carbon Index(TR)
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MOZ23-ECX EMISSION Dec23
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0.00

0.00

.00 0.78

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 0.76 1.52

0.00

0.00

0.00

0.00



KR4175T90007-2023-09 H{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 334.20 668.40 1,002.60 1,336.8 1,671.00 2,005.20 2,339.40 2,673.60

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 0.78 1.56 2.33 3.11 3.89 4.67 5.44 6.22

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

.00 218.56 437.13 655.69 874.25 1,092.81 1,311.38 1,529.94 1,748.50

0.00

0.00

0.00

0.00



0.00

XBX3-GASOLINE RBOB FUT Nov23

0.00
0.00
— 0.00
3|
i[ 0.00 T T T J T T T 1
6F 0.00 0.62 1.24 1.85 2.47 3.09 3.71 4.32 4.94
<‘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 25
COX3 BRENT CRUDE FUTR Nov23 25
ECX3 E-MINI CRUDE OIL Nov23 8
EOX3 E-MINI NATURAL GAS Nov23 2
HOX3 NY Harb ULSD Fut Nov23 13
KR4175T900 2023-09 H{ME 21
NGX23 NATURAL GAS FUTR Nov23 23
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 )



