U7IAHe| &

<A

SAY  2023-10-04
71=¢  2023-09-27

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

513

0.00

o

=S

d

BOZ3-SOYBEAN OIL FUTR Dec23

0.00

0.00

0.00

0.00

0.00

0.00

14.43 28.86 43.28 57.71 72.14

86.57

100.99

115.42

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

0.00

22.05 44.09 66.14 88.18

110.23

132.27

154.32

176.36

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

/

.00 119.94 239.88 35M.75 599.69 719.63 839.56 959.50
72
KCZ3-COFFEE 'C' FUTURE DEC23
.00

37.71 75.43 113.14 150.85 188.56 226.28 263.99 301.70

/

/

72

KR4175TA0001-2023-10 H&{ME

o~

.00

337.25 674.50 1,011.75 1,349.0 1,686.25 2,023.50 2,360.75 2,698.00




KWZ3-KC HRW WHEAT FUT DEC23

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 177.63

T T

355.25

532.88 710.50 888.13

T

1,065.75

T 1

1,243.38 1,421.00

/

0.00

/

0.00

0.00

0.00

72

SBH4-Sugar #11 (WORLD) Mar24

0.00

0.00

0.00

0.00

/

.00 6.56

T T

13.12

19.68 26.24 32.80

T

39.36

T 1

45.92 52.48

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 98.18 196.35

294.53 392.70 490.88

T

589.05

T 1

687.23 785.40

0.00

0.00

0.00

0.00



SX3-SOYBEAN FUTURE Nov23

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 325.69 651.38 977.06 1,302.75 1,628.44 1,954.13 2,279.81 2,605.50
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 0.00 147.25 294.50 441.75 589.00 736.25 883.50 1,030.75 1,178.00
A 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXIEAMZO 012 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



2023-10-04
2023-09-27

KR4101TC0008-2023-12 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 82.25 164.50 246.75 329.00 411.25 493.50 575.75 658.00
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) a0t 2))
KR4101TC0008 2023-12 ZAIL200K| =M 150
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -150 -150 -150 -150 -150 -150 -150
-5.33% -100 -100 -100 -100 -100 -100 -100
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 100 100 100 100 100 100 100
8.00% 150 150 150 150 150 150 150




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES

~
on



2023-10-04

SAE
7=

2023-09-27

ol
=

3

KO
<0

3

7|Y9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
[@XNg)
o
D
o
o | O
ol m
o
0
™
ol | ofl
<1<
¢|¢
K | K
|
|k

2. BN £YTE

ol | —
AR
ol
oF
|
)4
=|
of &
n o
z0
= T
- O
< =
4 =R
AL
[Va]
T O
Jo
<
o
o
o
o
)
wv)
@)
=
w

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. IHE Y F2

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

I
=

* QHE glAF



2023-10-04
2023-09-27

=

=

o
o

SAl
7=

q_u — | I~ QE
5 od od
S ) I
= = R oF oF
ol ol o bl A
K0 K0 ud ]
OO ||
< | = 3
(o) e\ N
3
21
A
8
oo | O | o qﬂ
o~
(=)
?
OZJ —~
olo|wn|w Q = Kk
<t | — (8] n —
o | N @ N
o ot
2 o [=)
Q &r —
x < N -
5 2 ~ Kk
= N " {F
w —_ ol ﬂ
(o] = w1 Y ==
< ] o m @ <d
2 5 Mo o 2 N
B & = DR 3
)X x| o Imu o X
> MW W n-na
_ _ 8 W = = >
el e N =x v =
Klo Klo S = ¥ 0 ar
P s | Y| ~ H ro
N [0 [N | 10] = S5 D -
OF | o | OF | uo o = <0
2 B > =3
K % K <
- S - o <
ol o N m M
el | W W .
= AR of 3 W o > ol
2 >
K s 8 8 8 8°8 8 8 8 o o
M [S] S [S] S o [S) o [S] S |_._._.I <0
™~ ) %0
- AJ_IV_Ill..l ol i ad
ol {oHR/I0~ =< ]
a %) <



SAY  2023-10-04
71=¢  2023-09-27

-0.01

3. AlL}

U7IAHe| &

o

=S

=

HCV3-HSCEI Futures Oct22

0.01

0.00

0.00

0.00

0.00
0.00 1,517.75 3,035.50 4,553.25 6,071.00 7,588.75 9,106.50 10,624.25  12,142.00

0.00

0.00

0.00

’T_I
£
£
2
o

gjE &oFxHFE & SETY)

HCV3 HSCEI Futures Oct22

!

8

40
s
=

i

Q..

MEO| x| MoASH(VaR : 99%AE|EF, 10U 7| E) (2t

d
r



SAY  2023-10-04
71=¢  2023-09-27

o

U7IAHe| &

=S

=

KR4201TA3409-2023-10 =340

0.00

0.00

0.00

— 0.00

— 0.00 T T T '
ol 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00

H o000

0.00

0.00

0.00
717

KR4201TA3425-2023-10 =342.5

0.00

0.00

0.00

— 0.00

-]
— 0.00 T T T '
ol 0.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00

H 600

0.00

0.00

0.00



KR4301TA3408-2023-10 %340

0.00
0.00
0.00
— 0.00
ol
;ir- 0.00 T T T ? T T T )
?II; 000O.I]O 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
KR4201TA3409 2023-10 2340 813
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 94 94 94 93 92 91 88
-5.33% 94 93 91 88 84 79 72
-2.67% 88 82 75 66 55 43 29
0% 53 37 19 0 -20 -42 -64
2.67% -63 -90 -117 -145 -173 -201 -230
5.33% -311 -338 -366 -395 -423 -451 -480
8.00% -687 -705 -724 -744 -766 -789 -813
KR4201TA3425 2023-10 23425 888
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 18 18 18 18 18 18 17
-2.67% 18 18 17 17 15 13 10
0% 15 11 6 0 -8 -17 -28
2.67% -37 -54 -73 -92 -112 -133 -154
5.33% -287 -311 -336 -361 -386 -411 -436
8.00% -800 -811 -823 -838 -853 -870 -888
KR4301TA3408 2023-10 &340 681
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -681 -681 -681 -681 -681 -681 -681
-5.33% -450 -450 -450 -450 -450 -451 -451
-2.67% -220 -220 -220 -221 =222 -223 -224
0% 8 6 3 0 -4 -8 -13




o | x| O
O~ m
— | AN | M
O AW
O |00 m
— | N | M
O o o
~N| O | S
— | N | M
< | O | I
0| O | I
— | NN
Al ©O | O
OO |
— | N oM
o< |—
O |~ |
NN m
NI AN
o AN wn
NN m
XXX
NI | O
Ol ©
ANl 1| O

ol

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

e

4. OpMArE O



2023-10-04

SAE
7=

2023-09-27

ol
=

o m
O
o
9

o | O

o m
O
o
o

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplAr=Eo



2023-10-04

SAE
7=

2023-09-27

ol
=

O | wn
o
O
Aul

o | O

O | wn
o
QO
©

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol E

Z| Aol A= MU (VaR : 99%

4. mplAr=Eo



2023-10-04

SAE
7=

2023-09-27

ol
=

o, |do
KO0 KO0
o|lo|wv|wn
— | I~
M | n
NN
o|o|o|wn
N~
LN
~
olo|w|o
™
N~
[y [yl
Klo Klo
ol |LH |of |y
<= <] =
[y [y
o |Ko|
DN ECRENEC
OF | o | oF | o
bbby
A IR IR

2. BN £YTE

ol

268
614

524

FXW213D7T(KRW/USD 31-10-23E

FXW213D8W KRW/USD 30-11-23E

FXW213D9R KRW/USD 29-12-23E

IEOOBD8RGM75

onl

785



SAY  2023-10-04

71=¢  2023-09-27
AOFEKRX300QIEHA B (FA TS

1. A=A

KR4101TC0008-2023-12 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
EE 0.00
2': 0.00 82.25 164.50 246.75 329.00 411.25 493.50 575.75 658.00
0.00
0.00
0.00
0.00
717
3. ALt 2 FXHERIHA M0 AT ) 4ot gl)
KR4101TC0008 2023-12 ZAIL200K| =M 65
J|ZERHA HEN
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -65 -65 -65 -65 -65 -65 -65
-5.33% -44 -44 -44 -44 -44 -44 -44
-2.67% -22 -22 -22 -22 -22 -22 -22
0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 44 44 44 44 44 44 44
8.00% 65 65 65 65 65 65 65




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES



e 2023-10-04
Q' 2023-09-27

U7IAHe| &

<A

19

=

2108840920KM-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 -

71

2108840920MR-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 -



2108840920MZ-IHS Markit Global Carbon Index(TR)

0.00
0.00
0.00
— 0.00
ol
§£ 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 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EHS1: Tt )
21088409201 IHS Markit Global Carbon Index(TR) 1,030
2108840920!IHS Markit Global Carbon Index(TR) 206
21088409201 IHS Markit Global Carbon Index(TR) 206
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)

-
[
(°]
s



2023-10-04
2023-09-27

=

=

o
o

SAl
7=

%4@4 o
. ol S ol
15 = e
g\l T . & 5
KO|KO| |0 O ) g
OO OO O
< | N~ —
O | | © 3
o = )
-
2 n
o|lo|o|lo|o]|w < )
X = Z
A —
0
3 x
o ~~
olo|o|an oo b4 S = KHI
< |~ o O —
o | < [} — N
<} o %) ol
2 - o
o 5 R e -~
0 ~ e v o
a e ~ L KH
2 S s
~~ 3_| _._._.—
S . U B =
o = o 2 = X
oy |G | o | ap | ] 3 0220 3
= <= = <= o T L8 2 3
b Mo =< (4
o Bz v Y >
[ 3] < HwWA =
Klo Klo S n - @ > ol
N || o7 | N | <F | o (M&E o
OF | |uo | OF | = | Ufo o £ 3 O 20
¢ : qE S =
~ @] 2
o o
- R @ S 4
ar o &N F =
tiEERT T T W “2os a
R A N ol 3 m e =0 of
o .
_AI_“_ o [=} o [=} o o o o [=} m _."__._____
< s 8 8 8 8 3 & & 3 o) <0
L_lu AJ_IV_I|I..| u W.m
od 1oHR/I0F =< E]
ai %) <



2023-10-04

BN
7|z

2023-09-27

ol
=

Tol
<

of |\ of
KO | KO
o~
o
0
o)
o | O
o~
0
0
o)
ol | ofl
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
RO

.l

2. TH7[A|

ol

~ Kl -
T ™ mw oo
£2 =2
AN AN AN
Al AN
© OV O O
o O O O
Mm 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
o Bl Mol ol
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



2023-10-04

SAE
7=

2023-09-27

ol
=

of |o
K0 | KO
o«
(V]
~
O
o | O
o«
(V]
<
[Ye)
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
RO

.l

2. TH7[A|

ol

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



SAY  2023-10-04
71=¢  2023-09-27

Of| F{E| 2 ot U HhAt 2 = B R4t

O ==
o #7t5d  |Md= 0 506 -506 | LK
A FH5H  |ELS 0 0 0%
+A ®#715d  |Md= 1,470 3,720 -2,250| LK
A SHE5H  |ELS 0 0 0/l

o

U7IAHe| &

=ES

d

KR4101TC0008-2023-12 A A 1| 200X| =M E

0.00 -

0.00

0.00

— 0.00

— 0.00 T T T X
ol 0.00 82.25 164.50 246.75 329.00 411.25 493.50 575.75 658.00
<‘IJ 0.00

0.00

0.00

0.00

717

KR4106TC0003-2023-12 R AEH50M &

0.00 -

0.00

0.00

— 0.00

-]
— 0-00 T T T L T T T
?Ir 0.00 332.50 665.00 997.50 1,330.00 1,662.50 1,995.00 2,327.50 2,660.00
i
0.00

0.00

0.00

0.00



0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06

0.11

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.11

KR4111TA0008-2023-10 2 M X/ HM E

/

/

/

/

.00 34,300.00 M0.00 102,900.00 137,200.00

/

/

72

KR4146TA0007-2023-10 KBE S| HM S

o~

o~

T~

.00 27,650.00 55,3;)%\ 82,950.00 110,600.00

N
o~
T~

72

KR4150TA0000-2023-10 SKSIO| I A7 H M E

/
/
/

/

.00 57,350.00 /4,7'00.00 172,050.00 229,400.00




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.14

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.14

0.48

0.36

0.24

0.12

0.00

-0.12

-0.24

-0.36

-0.48

KR41CNTA0000-2023-10 EA ApX/|HME

N

o~

.00 27,300.00 54,66%\ 81,900.00 109,200.00
7t
KR41CPTA0008-2023-10 M E 2| 27| HME
.00 69,900.00 139,8M 209,700.00 279,600.00
7t
KR41F5TA0003-2023-10 LGO| L X| &2 MIIEME
.00

238,500.00 477,M 715,500.00 954,000.00




3. AlLt2| 2

H 2O FEHSEIHA Mo

KR4101TC00 2023-12 ZAI|200X| =M E
KR4106TC00 2023-12 2 AEHM50M &
KR4111TA002023-10 & HXIHE M =
KR4146TA002023-10 KBE28/ME M=
KR4150TA00 2023-10 SKSIO|HAIHH M F
KR41CNTAO0(2023-10 ZAADXIHEME
KR41CPTAOC2023-10 2 EZ| 271 X
KR41F5TA00 2023-10 LGOf|L{ X| &2
KRS0004572 ELWKBEZ&_FA| A
KRS0004615 ELWO| 2= 2 _FFAJARH
KRS0004618 ELWS-Oil_FA] A 8f5

(=]
=

Ngd=

R

o] x|Cf=MoAZ M (VaR : 99%HEIFT=, 102 7|F)

0.06

0.17




SAY  2023-10-04
71=¢  2023-09-27

I 2| OpUH A (FA-THEEH)(F)
1. A=A

KR4101TC0008-2023-12 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
Er, 0.00
2': 0.00 82.25 164.50 246.75 329.00 411.25 493.50 575.75 658.00
0.00
0.00
0.00
0.00
7t
3. AlLE| 28 EYFTHSEIHELHLSA) H )
KR4101TC0008 2023-12 AAL200X| =M & 150
7| EXO| M5
74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -150 -150 -150 -150 -150 -150 -150
-5.33% -100 -100 -100 -100 -100 -100 -100
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 100 100 100 100 100 100 100
8.00% 150 150 150 150 150 150 150




on

ol

Z|cf&Aof| A3 (VaR : 99%

4. THYAES

~
on



2023-10-04
2023-09-27

=

=

o
o

SAl
7=

ol | & o0
= o
2 5 S
g oF oF
o0 | == [}
20| %0 ® 2] uw
°15 o
Q o
< 2
L}
~
— B
= .
._oo oo m
30 :
P ==
A o 3
f— [s2] ~—~
<" ols g a KH
wn —
K- 8 5 ~
- — e 3l
0 z 2 r 2
. - .
<| = = = q K
el S \ 3 3k
ol 2 2 g2 2
m e = i~ m,/”
LN I | oy @ . R a
o R R a 8 5 5
3 s Tk g
o0} —_
v 7l | 7 T ® W s 2
_-_._u Klo | Klo a H o ar
o | ~ ¥ O _.,_n
— N ~N - % o
= oF | oF o & <0
2 B2y (=)
K m Ki E
In S o 4
or or N e
k(= 4 @ s )
| JF or 8 T ol
& i s 3 s s 8°g 38 g s il o
.ﬂ._.__w_ M [S] S [S] S o [S) o [S] S |_._._.I mu
o N - |
T o (w2 = o
= o o <



2023-10-04

SAE
7=

2023-09-27

ol
=

ofjol| ol o
KO0 | KO KO | KO
o|lo|o |||
o~ |~
Q| |~
& T
o|lo|o | |oOo|N
o N~
Q. ~
0 —
o|lo|lojlo|o|o
N~
<
OHU | o0 | LH | OfU | o | LH
4L = R L] =
[y |
o | Mol |
7%.;17%6._
OF | K | o |OF | K |uo
bRy
i el ool B [T

2. WINHY 2R

MOZ23-ECX EMISSION Dec23

20.73 41.46 62.19 82.92 103.65 124.38 145.11 165.84

0.00

ol

142
712
0.41

FXW213D9R KRW/EUR 31-10-23E

MOZ23

ECX EMISSION Dec23

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

on

@

Z|Cf& Mol A2 (VaR : 99% A 2| $=F,1027

4. mpMArE O



SAY  2023-10-04
71=¢  2023-09-27

0|2 LEACH002IH A B (AT} E)

HWBZ3-NASD100 MICRO EMIN Dec23

0.01

0.01

0.01

—~ 0.00

— 0.00
ol 0.00 3,678.75 7,357.50 11,036.25 714,715.00  18,393.75  22,072.50  25,751.25  29,430.00

0.00

-0.01

-0.01

-0.01

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HWBZ3 NASD100 MICRO EMIN Dec23

!

4

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)



U7IAHe| &

<A

SAY  2023-10-04
71=¢  2023-09-27

oL K| QA SR A B (K AT H)
A a3

0.00

r=

r=

[

= )

229

o

=S

d
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CLX3 WTI CRUDE FUTURE Nov23 29
COF4 BRENT CRUDE FUTR Jan24 29
ECX3 E-MINI CRUDE OIL Nov23 5
EOX3 E-MINI NATURAL GAS Nov23 1
HOX3 NY Harb ULSD Fut Nov23 14
KR4175TA00 2023-10 H{ME 18
NGX23 NATURAL GAS FUTR Nov23 24
QSX3 Low Su Gasoil G Nov23 10
XBX3 GASOLINE RBOB FUT Nov23 1
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