2 2023-08-25
2 2023-08-24

U7|AHe| &

A

19

=

BOZ3-SOYBEAN OIL FUTR Dec23

0.00

0.00

0.00

0.00

0.00

15.74 31.49 47.23 62.97 78.71 94.46 110.20

125.94

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

21.46 4291 64.37 85.82 107.28 128.73 150.19

171.64

0.00

0.00

0.00

0.00 -
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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

/

.00 122.63 245.25 36M.50 613.13 735.75 858.38 981.00
72
KCZ3-COFFEE 'C' FUTURE DEC23
.00

38.48 76.95 115.43 153.90 192.38 230.85 269.33 307.80

/

/

72

KR4175T90007-2023-09 H&{ME

o~

.00

329.88 659.75 989.63 1,319.5 1,649.38 1,979.25 2,309.13 2,639.00




KWZ3-KC HRW WHEAT FUT DEC23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 190.94

T T

381.88

572.81 763.75 954.69

T

1,145.63

T 1

1,336.56 1,527.50

/

0.00

/

0.00

0.00

0.00

72

SBV3-Sugar #11 (WORLD) Oct23

0.00

0.00

0.00

0.00

/

.00 5.96

T T

11.93

17.89 23.85 29.81

T

35.78

T 1

41.74 47.70

0.00

/

0.00

/

0.00

0.00

72

SMZ3-SOYBEAN MEAL FUTR Dec23

0.00

0.00

0.00

0.00

/

0.00

.00 100.25

T T

200.50

300.75 401.00 501.25

T

601.50

T 1

701.75 802.00

0.00

0.00

0.00

0.00



SX3-SOYBEAN FUTURE Nov23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 340.13 680.25 1,020.38 1,360.50 1,700.63 2,040.75 2,380.88 2,721.00
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 0.00 159.94 319.88 479.81 639.75 799.69 959.63 1,119.56 1,279.50
H 0.00

0.00

0.00

0.00
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KR4101T90003-2023-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
SI' 0.00 83.48 166.95 250.43 333.90 417.38 500.85 584.33 667.80
<‘IJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101T90003 2023-09 DA I200K| M2 120
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -120 -120 -120 -120 -120 -120 -120
-5.33% -80 -80 -80 -80 -80 -80 -80
-2.67% -40 -40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 80 80 80 80 80 80 80
8.00% 120 120 120 120 120 120 120
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VGU3-EURO STOXX 50 Sep23

0.00

2,140.00 3,210.00 4,280.00 5,350.00 6,420.00 7,490.00 8,560.00

1,070.00
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HCQ3-HSCEI Futures Aug23

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,532.00 3,064.00 4,596.00 6,128.00 7,660.00 9,192.00 10,724.00  12,256.00

0.00

0.00

0.00

-0.01

’T_I
£
£
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HCQ3 HSCEI Futures Aug23 8
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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
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712 2023-08-24

HHEER (FAEE-THY)
A a3

L=
KR4201T93401-2023-09 =340
.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
74
KR4201T93427-2023-09 =342.5
.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00




0.00

KR4301T93409-2023-09 340

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

680.00

0.00

0.00

0.00 -

e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201T93401 2023-09 =340 1,902
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 513 507 499 488 474 456 435
-5.33% 490 473 451 425 395 362 325
-2.67% 406 367 324 278 229 179 127
0% 183 123 62 0 -62 -125 -188
2.67% -245 -309 -374 -439 -504 -570 -635
5.33% -883 -933 -985 -1,040 -1,096 -1,153 -1,212
8.00% -1,673 -1,701 -1,734 -1,771 -1,812 -1,856 -1,902
KR4201T93427 2023-09 =342.5 507
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 121 120 118 115 112 108 103
-5.33% 116 113 108 102 94 86 77
-2.67% 99 90 79 67 55 42 28
0% 49 33 17 0 -17 -34 -51
2.67% -55 -74 -93 -111 -130 -149 -167
5.33% -220 -236 -252 -269 -286 -303 -320
8.00% -433 -443 -454 -466 -479 -493 -507
KR4301T93409 2023-09 %340 645
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -623 -625 -627 -630 -634 -639 -645
-5.33% -374 -379 -385 -392 -400 -410 -420
-2.67% -142 -153 -165 -178 -191 -205 -220
0% 51 34 17 0 -17 -35 -53
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SAlY  2023-08-25
712 2023-08-24
H202REHECS (H) (X H=¢h-atd)
1. A=A
A 5 |rdZHE 0 0 0
Al E3} ME 0 0 0/ &2
Sl f7t5d  |=45H 17,430 0 17,430
A &2t ME 1,323 18,880 -17,558| & Q)
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (TH-EHOFRI)
FXW213D5S(KRW/USD 31-08-23E 692
FXW213D6S(KRW/USD 27-09-23E 555
FXW213D7T(KRW/USD 31-10-23E 263
FXW213D81(USD/KRW 31-08-23E 32
FXW213D84(USD/KRW 31-08-23E 42
FXW213D8J( USD/KRW 31-08-23E 32
IEOOBD8RGM75 * SHEHE R QS X HALEO| 012 20| Q0] ZAIBHA| e
4. TPHAEO| XM H(VaR : 99%AE|F+F,10Y7|F) [(GEE R )
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A OFEKRX300Q1 Sl A B (3= A

KR4101T90003-2023-09 T A 1| 200X|

E
0.00
0.00
0.00
— 0.00
3]
%:.r, 0.00
3‘; 0.00 83.48 166.95 250.43 333.90 417.38 500.85 584.33 667.80
0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
KR4101T90003 2023-09 LA L200X|=M = 47
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -47 -47 -47 -47 -47 -47 -47
-5.33% -31 -31 -31 -31 -31 -31 -31
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 31 31 31 31 31 31 31
8.00% 47 47 47 47 47 47 47
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2108841227KW-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -

71

2108841227MR-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

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 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
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) 1,837
2108841227!1HS Markit Global Carbon Index(TR) 216
210884122711HS Markit Global Carbon Index(TR) 108
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MOZ23-ECX EMISSION Dec23

0.00

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 22.06 4411 66.17 88.22

0.00

110.28

132.33

154.39 176.44

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)

705

m
£
£
2
o



2023-08-25
2023-08-24

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

O | O | O | ©
AN AN AN

—~ ~ 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



2023-08-25
2023-08-24

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

22
31

26

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

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

Al f7t5d  |M= 2,583 24 2,559 | &
= A A |ME 2,001 1,665 336/|ZLY

o

U7|AHe| &
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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 83.48 166.95 250.43 333.90 417.38 500.85 584.33 667.80

#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 0.00 364.95 729.90 1,094.85 1,459.80 1,824.75 2,189.70 2,554.65 2,919.60
M 0.00

0.00

0.00

0.00



KR4111T90002-2023-09 AHd M XP7|HM =

0.07 /

0.05 /

0.03 /
= 002
= /
=|
f__ 0.00 ; ; )
ol 0.00 34,050.00 /@60.00 102,150.00 136,200.00
A o /

-0.03 /

-0.05

-0.07

7174
KR4150T90000-2023-09 SKS}0| | 27 H M &

0.12 /

0.09 /

0.06 /
— 003
ol /
=
g_, 0.00 ‘ ‘ ,
ol 0.00 60,550.00 /tﬁ'oo.oo 181,650.00 242,200.00
A 03 /

-0.06 /

-0.09

-0.12

717
KR41CNTA0000-2023-10 EA TADX/HEME

0.04

0.03 \

0.02 \
= 001
od \
=|
L o000 : : : : ; ; \
ol 0.00 9,612.50  19,225.00  28,837.50 38,4M2.50 57,675.00 67,287.50  76,900.00
(‘IJ -0.01 \

-0.02 \

-0.03 \

-0.04



0.14 +

0.11

0.07

—~ 0.04

— 0.00

H o0 |

3. MLIE|E £ ZHF (O

-0.07

-0.11

-0.14

KR41CPT90007-2023-09 L EC|2/|HME

72,450.00

144,900.00

217,350.00

Al
=

01|AI-J-OI|)

oo

OH
2023-09 ZAL200K| =M=

289,800.00

KR4101T90003

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 33 33 33 33 33 33 33
-5.33% 22 22 22 22 22 22 22
-2.67% 11 11 11 11 11 11 11
0% 0 0 0 0 0 0 0
2.67% -11 -11 -11 -11 -1 -1 -1
5.33% -22 -22 -22 -22 -22 -22 -22
8.00% -33 -33 -33 -33 -33 -33 -33
KR4106T90002 2023-09 ZAE50ME 84

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 84 84 84 84 84 84 84
-5.33% 56 56 56 56 56 56 56
-2.67% 28 28 28 28 28 28 28
0% 0 0 0 0 0 0 0
2.67% -28 -28 -28 -28 -28 -28 -28
5.33% -56 -56 -56 -56 -56 -56 -56
8.00% -84 -84 -84 -84 -84 -84 -84
KR4111T90002 2023-09 f dTRIHE M= 121

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -121 -121 -121 -121 -121 -121 -121
-5.33% -81 -81 -81 -81 -81 -81 -81
-2.67% -40 -40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0




2.67% 40 40 40 40 40 40 40
5.33% 81 81 81 81 81 81 81
8.00% 121 121 121 121 121 121 121
KR4150T90000 2023-09 SKSIO| AT HM = 39

7| Z=Xtte] HEY
A -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
KR41CNTA0000 2023-10 ZATADXHEME 2

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2 2 2 2 2 2 2
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1
0% 0 0 0 0 0 0 0
2.67% -1 -1 -1 -1 -1 -1 -1
5.33% -1 -1 -1 -1 -1 -1 -1
8.00% -2 -2 -2 -2 -2 -2 -2
KR41CPT90007 2023-09 MEZ|RIHME 14

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 14 14 14 14 14 14
-5.33% 9 9 9 9 9 9 9
-2.67% 5 5 5 5 5 5 5
0% 0 0 0 0 0 0 0
2.67% -5 -5 -5 -5 -5 -5 -5
5.33% -9 -9 -9 -9 -9 -9 -9
8.00% -14 -14 -14 -14 -14 -14 -14
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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KR4101T90003-2023-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
o2
g‘i 0.00
3r 0.00 83.48 166.95 250.43 333.90 417.38 500.85 584.33 667.80
<‘IJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101T90003 2023-09 DA I200K| M2 113
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -113 -113 -113 -113 -113 -113 -113
-5.33% -76 -76 -76 -76 -76 -76 -76
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 76 76 76 76 76 76 76
8.00% 113 113 113 113 113 113 113
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