U7|AHe| &

A

SAY  2023-11-22
712 2023-11-21

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

0 657

0.00

19

=

BOF4-SOYBEAN OIL FUTR Jan24

0.00

0.00

0.00

0.00

0.00

13.10

26.20 39.29 52.39 65.49 78.59 91.68

104.78

0.00

0.00

0.00 -

0.00

717

CH4-CORN FUTURE Mar24

0.00

0.00

0.00

0.00

0.00

121.88

243.75 365.63

487.50 609.38 731.25 853.13

975.00

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

CTH4-COTTON NO.2 FUTR Mar24

/

00 20.31 40.63 60%25 101.56 121.88 142.19 162.50
72
KCH4-COFFEE 'C' FUTURE Mar24
.00

42.79 85.58 128.36 171.15 213.94 256.73 299.51 342.30

/

/

72

KR4175TC0009-2023-12 | ME

o~

.00

322.15 644.30 966.45 1,288.6! 1,610.75 1,932.90 2,255.05 2,577.20




KWH4-KC HRW WHEAT FUT Mar24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 155.06

T T

310.13

465.19 620.25 775.31

T

930.38

T 1

1,085.44 1,240.50

/

0.00

/

0.00

0.00

0.00

72

SBH4-Sugar #11 (WORLD) Mar24

0.00

0.00

0.00

0.00

/

.00 6.89

T T

13.78

20.67 27.56 34.45

T

41.34

T 1

48.23 55.12

0.00

/

0.00

/

0.00

0.00

72

SF4-SOYBEAN FUTURE Jan24

0.00

0.00

0.00

0.00

/

0.00

.00 341.81

T T

683.63

1,025.44 1,367.25 1,709.06

T

2,050.88

T 1

2,392.69 2,734.50

0.00

0.00

0.00

0.00



SMF4-SOYBEAN MEAL FUTR Jan24

886.60

1,141.00

0.00 /
0.00 /
0.00 /
— 0.00
z /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 110.83 221.65 33M.30 554.13 664.95 775.78
'('IJ 0.00 /
0.00 /
0.00
0.00
74
WH4-WHEAT FUTURE(CBT) Mar24
0.00 /
0.00 /
0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 142.63 285.25 42M.50 713.13 855.75 998.38
(‘IJ 0.00 /
0.00 /
0.00
0.00
7}
3. AlLE| Y & THE(X[CHE A= H)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TPAYEQ| X|Cf&=Ho 43 M (VaR : 99%MEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



2023-11-22
2023-11-21

2. MI|A - &=
KR4101TC0008-2023-12 R A L|200X| =M E
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 84.36 168.73 253.09 337.45 421.81 506.18 590.54 674.90
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 9 0t2))
KR4101TC0008 2023-12 ZAIL200K| =M= 121
7| =R HEH
7t4 -25.00% -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




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2023-11-22

A
7|

2023-11-21

Ql
=

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
o|lm
o
D
o
o | O
ol m
o
9
™
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WI|MHEe o7z

onl

320

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

287

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

I
=

»E g|Ag



2023-11-22
2023-11-21

=
=

o
o

Al
7=

q_u — |~ QE
5 od od
3 i I
= |= g oF oF
o o " il il
K0 KO ud ]
O | O | — |
| — o
o | AN N
3
Qo
~
8
olo|lo|o b
n
(=)
?
“ —~
OO |— | B < K
| — [8] n —
o |~ ] N
[a] oll
Q o [=)
Q &r —
x < N -
x - ~ Kk
o & <+
5 o 3k
2 £ w g m
2 % Mo o 2 N
o | U | o | U & 8 0S8R &
SRRl AR N T x
> MW nvm n-na
_ _ 8 W = = >
el e N = x v =
Ko| |kl 5 I v ar
a | e | e | ~ ._A._ S~
DN ECEINEC ~ DUn W .m_.n
OF | o | oF | uo o = o <0
2 B > =3
Ki % K 2 <n
- S - o <
ol o N m M
EiERE M WSy )
= AR or 3 > ol
- >
K s 8 8 8 8°8 8 8 8 o o
M [S] S o S o [S) o [S] S |_._._.I <0
L_lu AJ_IV_Ill.h u Wm
ol {oHR/I0<~ =< ]
al %) <



2023-11-22
2023-11-21

Al
7=

ofl | © ofl
ol ™ =
8 T T
% - _
= | =F o il S
KO | RO = e L
O |~
(Wp) o
\ )
- Ll
o S
S
8
o | O ~N
S
(o))
R
H ~_~
o | I~ [\ v x_.h
N (] ~ —
eVl > N
= S ol
2 [o]
» =3 w
g s mﬁ -
2 3 N KH
o O <k
w -~ m ny
2 2 o S <
T o LIS X
e 2 2 =Y = &
Tl < @) 8 O 5
T WS &
S 4 5 >
Klo | Klo S S 1
bR || M o O ro
™ N N %) e
OF | oF Ho T <0
3 Hl =3
K S Ki <
JI — JI At
Oﬂ 0_| . M
1S 4l A3 ]
<k o m T ol
-
Ko g 8 8 8 8°8 8 8 =g o Hin
=< =} 1=} =} =} =} =} I} =} =} 11} <0
N F e T, | 0 20
2 (Bimlc= < ]
N m <

147



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

SAY  2023-11-22
712 2023-11-21

HHEER (FAEE-THY)
A a3

L=
KR4201TC3258-2023-12 =325
.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
74
KR4201TC3274-2023-12 &327.5
.00 81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00




— 0.00

0.00

KR4301TC3257-2023-12 &£325

0.00

0.00

ol
ir‘ 0.00 T T T Y T T T 1
35 0.00 81.25 162.50 243.75 325.00 406.25 487.50 568.75 650.00
0.00
0.00
0.00
0.00 -
e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201TC3258 2023-12 =325 2,695
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,624 1,573 1,517 1,459 1,398 1,335 1,270
-5.33% 1,360 1,286 1,212 1,137 1,061 985 909
-2.67% 886 807 729 650 571 492 413
0% 198 135 69 0 -70 -142 -215
2.67% -652 -691 -737 -787 -841 -898 -958
5.33% -1,595 -1,615 -1,640 -1,672 -1,708 -1,748 -1,793
8.00% -2,581 -2,589 -2,601 -2,618 -2,639 -2,665 -2,695
KR4201TC3274 2023-12 2327.5 422
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 236 229 221 213 204 195 185
-5.33% 202 191 179 168 156 144 132
-2.67% 136 123 110 97 84 71 59
0% 34 23 12 0 -12 -24 -36
2.67% -95 -103 -111 -120 -130 -140 -150
5.33% -243 -247 -252 -258 -265 =272 -280
8.00% -400 -402 -404 -408 -412 -417 -422
KR4301TC3257 2023-12 £325 409
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -375 -379 -383 -389 -395 -401 -409
-5.33% -169 -179 -189 -199 -210 =221 -231
-2.67% -35 -46 -57 -69 -80 -92 -104
0% 21 15 8 0 -8 -17 -26




13
29
35

18
31

35

23

33
36

27
35

36

30
36
37

33
36
37

35
37
37

2.67%
5.33%
8.00%

ol

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

e

4. OpMArE O



2023-11-22

SAY
7=

2023-11-21

Ql
=

o | O
O
@

o | O

o | 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



2023-11-22

oll

Al
7=

Ho

2023-11-21

oll

(@]
N~
<
A-:

o | O

oo
N~
<
3

|

Klo | Klo

ol | ol

<k <F

|

Klo | Ko

NN

ok | ok

|
|k

Ki

ol

| &

ol
P

.l

2. TET|A|

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

4. THY Y4 F2



SAY  2023-11-22
2023-11-21

At 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d  |=d5d 17,073 0 17,073
= =% M= 0 16,470 -16,470| & 2|

2. WI|MHEe &

19

=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213D8W KRW/USD 30-11-23E
FXW213D9R KRW/USD 29-12-23E
FXW213DAT KRW/USD 31-01-24E
FXW213DB7(KRW/USD 30-11-23E

IEOOBD8RGM75 * S HZ 22 QEX|EAS0| 02{ 20| 0] ZAISHK| %S
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) (THEHOHRI)

705



SAY  2023-11-22
712 2023-11-21
A OFEKRX300Q1 Sl A B (3= A

KR4101TC0008-2023-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
?:':.r, 0.00
3'; 0.00 84.36 168.73 253.09 337.45 421.81 506.18 590.54 674.90
0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) :HHOER)
KR4101TC0008 2023-12 ZAL200K =M E 40
|_7IC_X|-)\|-O| tﬁEA—l
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40 -40 -40 -40 -40 -40 -40
-5.33% -27 -27 -27 -27 -27 -27 -27
-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% 27 27 27 27 27 27 27
8.00% 40 40 40 40 40 40 40




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



e 2023-11-22
Q' 2023-11-21

U7|AHe| &

A

19

F=

2108840920KM-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

2108840920MR-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 -



2108840920MZ-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 0.25 0.50 0.74 0.99 1.24 1.49 1.73 1.98
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) 1,000
2108840920!IHS Markit Global Carbon Index(TR) 200
21088409201 IHS Markit Global Carbon Index(TR) 200
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (EH2|:HHBHR)



2023-11-22
2023-11-21

=
=

o
o

Al
7=

=~ |m R
F-| 3 i
od =1

ﬂ == ==
2 A A

ol|oT| oo g ok Ol

RO|K0| | RO|RO ud ud

O O | O | OO | —

oI~ €]
~ || <
o = g
i
2 n
o|lo|lo|o|o|— o )
<t [V}
< - <
A —
e
P o
o )
olo|o|aoo|o S = = KHI
o |~ Q @) =
~ | 13 = DY
e o P 5l
2 = o
o 2 Rr c -
a S ~ & K
: : ¢
x “\n)EM.__m _._|._._
b o o m O I =
o S i o 2 = X
o | 30 | W | o |3 | L S = 2 - 25 >
| <= L] ] T .
s a R 2= o
o oz a v >

[ [ o HwWA =

Klo Klo =4 .__M_I._/Ew 10

N R T 25w o

OF | < | o | OF | = | o ﬂ.mKEm 20
= =z (=)

K g K S 9 e
ol of o 8 Y o
FlEETT T W “ 2o s ]
A ol S m e =0 of
& S
_AI_“_ o o o o o o o o o m _."__._____
< s 8 8 8 &8 &8 & 8 3 nr <0
L_lu AJ_IV_Ill.h u W.m
ol 1oHR/[0< =< E]
al m <



2023-11-22
2023-11-21

=
=

o
o

Al
7=

> 0| O ||~ i~

of of

o o

k] £

of | of ok ok

K0 | %0 ud |
o | O
o]
o
Ty
o | O

o | O _Al_.h

& ~

w . ol

_ & °

oo KH

D&z <+

~ N NN M ™

o 3PS S =

eSS R

ol | ol 0 NN NN o

<1< T 55 5% 3

M © © T © (-4

q) £ £ £ £ S

=m0 n o0 =

gLy <

S|4k < 5 ool e ro

KK %M_M_M_M_ <0

o O O O =3

K1 Emmmm 3

+ =3 3 38 3 <M

ol of 0 »n »n » =

T <A émmmm P

<k — —

< O_ ﬂESSSS O_

R o i

=< nr <0

R = £

od < E]

o ) <



2023-11-22

SAY
7=

2023-11-21

Ql
=

of |o
K0 | KO
o<
(V]
<
(Vo)
o | O
o«
Al
<
()
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
P

.l

2. BH7[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



e 2023-11-22
Q' 2023-11-21

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

U7|AHe| &

A

o

4

=

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

0.00 -

0.00

0.00

0.00

0.00

0.00

84.36 168.73 253.09 337.45 421.81 506.18 590.54

674.90

0.00

0.00

0.00

0.00

0.07 -

717

KR4111TC0006-2023-12 AKX/ HM E

0.05

0.04

0.02

0.00

.00

36,450.00 72,900.00 109,350.00

145,800.00

-0.02

-0.04

-0.05

-0.07



0.47

0.35

0.24

0.12

0.00

-0.12

-0.24

-0.35

-0.47

0.50

0.38

0.25

0.13

0.00

-0.13

-0.25

-0.38

-0.50

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

KR4113TC0004-2023-12 POSCO7HEME

N

o~

~.

.00 235,750.00 471,5M 707,250.00 943,000.00
7H4
KR4147TC0004-2023-12 LG2IEHTHE M E
.00 251,000.00 502,0‘(h\ 753,000.00 1,004,000.00
7t4
KR4150TC0008-2023-12 SKSO0| S AT E M S
.00

66,100.00 132,;@0\ 198,300.00 264,400.00




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.16

0.12

0.08

0.04

0.00

-0.04

-0.08

-0.12

-0.16

0.26

0.19

0.13

0.06

0.00

-0.06

-0.13

-0.19

-0.26

KR4154TC0004-2023-12 O|OEJ|HME

N

o~

.00

38,800.00 77,66%0\ 116,400.00 155,200.00

o~

72

KR41BBTC0003-2023-12 ZL|AH|D|Z/EME

o~

o~

T~

.00

78,050.00 156,1M 234,150.00 312,200.00

o~

o~

o~

72

KR41BJTC0005-2023-12 WM AT EJEHME

N

o~

~.

.00

128,250.00 256,5%0\ 384,750.00 513,000.00




0.15

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.15

0.05

0.04

0.02

0.01

0.00

-0.01

-0.02

-0.04

-0.05

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR41C5TC0008-2023-12 AH/JOjAC|o| A EHMZ

N

o~

~.

.00

73,100.00 146, Z‘M 219,300.00 292,400.00

N
o~
T~

72

KR41CFTC0008-2023-12 7|7} Q7| HME

/
/
/

/

.00

24,675.00 /Aﬁ;0.00 74,025.00 98,700.00

/

/

72

KR41CQTC0005-2023-12 20| X|HE{H|QAHEIHHM =

N

o~

.00

27,050.00 54,1;)%\ 81,150.00 108,200.00




KR41CRTC0004-2023-12 LGMEHZI|EHME

0.35

0.26

N

0.17

o~

—~ 0.09

o~ Y |

I 0.00

.00 173,250.00 346,5M 519,750.00 693,000.00

M -0.09

-0.17
-0.26

-0.35

0.42
0.31
0.21
—~ 0.10
o_ 000
M 010
-0.21
-0.31

-0.42

0.02
0.02
0.01

~ oot
od

=

L o000

M -0.01
-0.01
-0.02

-0.02

N
o~
T~

72

KR41DATC0002-2023-12 SM/|EME

/
/

.00 209,000.00 /6,0'00.00 627,000.00 836,000.00

72

KR41DZTC0003-2023-12 SHM| A AIWEHME

T T 1

0.00 5,875.00 11,750.00 17,625.00  23,500.0 29,375.00  35,250.00 41,125.00  47,000.00




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.30

0.23

0.15

0.08

0.00

-0.08

-0.15

-0.23

-0.30

0.10

0.07

0.05

0.02

0.00

-0.02

-0.05

-0.07

-0.10

KR41E5TC0004-2023-12 HIOIE7|EHME

N

o~

.00 26,000.00 52,06%0\ 78,000.00 104,000.00
7t
KR41ESTC0001-2023-12 EA AA|O| LI HM S
.00 151,250.00 302,5‘M 453,750.00 605,000.00
7t
KR41EFTC0006-2023-12 JYP Ent.7HEME
.00

48,550.00 97,12)%\ 145,650.00 194,200.00




KR41ERTC0002-2023-12 DLO|H M 7| H M E

0.04

0.03

0.02

—~ 0.01

T T 1

I 0.00

.00

9,287.50 18,575.00  27,862.50  37,150.0 46,437.50  55,725.00  65,012.50  74,300.00

W oo

-0.02
-0.03

-0.04

0.03
0.02
0.01
— 001
o_ 000
W o0
-0.01
-0.02

-0.03

0.25
0.18
0.12

~ 006
od

=

L o000

M -0.06
-0.12
-0.18

-0.25

o~
o~
o~

712

KR41ETTC0000-2023-12 A A X[ L of 2 7 H M

.00

6,475.00 12,950.00  19,425.00 5,900.00 32,375.00 38,850.00 45,325.00 51,800.00

/

/

72

KR41EYTC0003-2023-12 0| A= 2 H|WIHME

N

o~

o~ | |

122,500.00 245,0%0\ 367,500.00 490,000.00




0.20

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.09

0.07

0.05

0.02

0.00

-0.02

-0.05

-0.07

-0.09

KR41FCTC0008-2023-12 S|O| B/ ME

N

o~

~.

.00 99,700.00 199,4M 299,100.00 398,800.00

o~

o~

o~

72

KR41FNTC0005-2023-12 S| HO| E7|EH M E

o~

o~

.00 26,650.00 53,3;)%\ 79,950.00 106,600.00

o~

o~

72

KR41G1TC0003-2023-12 CILHSIE 2 /|EM &

N

o~

.00 46,000.00 92,0;)%\ 138,000.00 184,000.00




3. A|LtE| 2

=2 = Oﬂ—l

KR4101TC00 2023-12 ZAI|200X| =M E
KR4111TC00 2023-12 &G HXIHHE M =
KR4113TC00 2023-12 POSCOZHE M=
KR4147TC00 2023-12 LG} 7 & &
KR4150TC00 2023-12 SKS}O| A7
KR4154TC00 2023-12 O|OE 7 &
KR41BBTCO00 2023-12 X O|AH O] Z 74
KR41BJTCO0(2023-12 M AT E T
KR41C5TC0O02023-12 A 0of| A C|Of| AT
KR41CFTC002023-12 7t7t7E M=
KR41CQTCO(2023-12 O X|ANEHEH A HEIHHMZ
KR41CRTCOC2023-12 LG AZINEME
KR41DATCO(2023-12 sA 7 &M
KR41DZTCOC 2023-12 SHA| A 74
KR41E5TC00 2023-12 YiOtE7E M=
KR41E8TCO0 2023-12 ZA T A O|ZLUIEME
KR41EFTC0012023-12 JYP EntZHEM =
KR41ERTCO00 2023-12 DLO|HM| 71 &
KR4TETTCO0 2023-12 A AIX|L|0of &
KR4TEYTCO0 2023-12 O 2= Z H| A 74
KR41FCTC00 2023-12 SIO|ETE M =
KR41FNTCOC 2023-12 < D1I0|E7H%'*d

EEEE LT L EPUEET

rx
Mo

=|:
_L

rx
nE ruE Mo mgg

A

rx

rx
ruEE o nyo

o] Z|c& Ao ASH(VaR : 99%AE|FF 102 7|F)

o
=)
y::
2
[0

—
N
()

Alw o= MDD W W TN NN,V W|— O

FI:I
£
1=
2
rio



2023-11-22
2023-11-21

2. BIINHe 2OYTE
KR4101TC0008-2023-12 R A L|200X| =M E
0.00
0.00
0.00
— 0.00
&l
I 500
ol 0.00 84.36 168.73 253.09 337.45 421.81 506.18 590.54 674.90
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4101TC0008 2023-12 ZAIL200K| =M= 276
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -276 -276 -276 -276 -276 -276 -276
-5.33% -184 -184 -184 -184 -184 -184 -184
-2.67% -92 -92 -92 -92 -92 -92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 276 276 276 276 276 276 276




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



A

SAY  2023-11-22
712 2023-11-21

0] 3S&P500Q A 2 (FA]-T}HEH)
CHYS

Mt e 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 308 0 308

A F7t5dH  |[ME 1,629 0 1,629 | =LY

TE7|A|He| &=
ESZ3-S&P500 EMINI FUT DEC23
0.00
0.00
0.00
0.00
0.00 T T T ? T T T )
0.00 1,140.56 2,281.13 3,421.69 4,562.25 5,702.81 6,843.38 7,983.94 9,124.50
0.00
0.00
0.00
0.00 -
74
HWAZ3-SP500 MIC EMIN FUTDec23
0.00
0.00
0.00
0.00
0.00 T T T T T T T 1
0.00 1,140.56 2,281.13 3,421.69 4,562.25 5,702.81 6,843.38 7,983.94 9,124.50

0.00
0.00
0.00
0.00 -



3. AlLtE|eE YRz

ESZ3
HWAZ3

HEE =0 S=d)

S&P500 EMINI FUT DEC23
SP500 MIC EMIN FUTDec23

o A=l (VaR : 99% A E|FF, 102 7| F)

2
o

130

2
o




2023-11-22

SAY
7=

2023-11-21

Ql
=

ofjol| ol o
KO0 | KO KO | KO
o|lo|lojlo|lo| <
O |~ |~
MmN < | N
D &y
o|lo|lojlw|o| <«
© N
IS oY,
7o) o
o|lo|lojlolo|o
N~
<
OHU | o0 | LH | OHU | o | LH
T4 LR =L =
[y e
o | Mol |
7%.§7W§
OF | K | o |OF | K |uo
EIEERT T T
i el ol B R R TS

2. WINHY 2R

MOZ24-ECX EMISSION Dec24

20.07 40.13 60.20 80.26 100.33 120.39 140.46 160.52

0.00

ol

49
129
429

FXW213DAT KRW/EUR 30-11-23E

FXW213DAT KRW/EUR 30-11-23E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

ol

CH=Aof| &3 (VaR : 99%

e

4. OpMAE O



SAY  2023-11-22
712 2023-11-21

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 434 0 434
A F7t5dH  |[ME 1,226 0 1,226 | =LY
TE7|A|He| &=
HWBZ3-NASD100 MICRO EMIN Dec23
0.02
0.01
0.01
— 0.00
&l
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,021.63 8,043.25 12,064.88 16,086.50 20,108.13 24,129.75 28,151.38 32,173.00
4“ 0.00
-0.01
-0.01
-0.02 -
74
NQZ3-NASDAQ 100 E-MINI Dec20
0.02
0.01
0.01
— 0.00
2
;—r' 0.00 T T T J T T T 1
EI' 0.00 4,021.63 8,043.25 12,064.88 16,086.50 20,108.13 24,129.75 28,151.38 32,173.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. AILfE| R £ FTHSE[CHE 0| =)
HWBZ3 NASD100 MICRO EMIN Dec23
NQZ3 NASDAQ 100 E-MINI Dec20

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)

FI\'I
£
£
2
o



U7|AHe| &

A

SAY  2023-11-22
712 2023-11-21

of| L XA SR A B (K H-THYH)
A a3

0.00

r=

r=

B T

[

168

o

=ES

4

CLF4-WTI CRUDE FUTURE Jan24

0.00

0.00

0.00

0.00

0.00

.00

19.46

38.92 58.37 77.83 97.29 116.75 136.20

155.66

0.00

0.00

0.00 -

0.00

717

COHA4-BRENT CRUDE FUTR Mar24

0.00

0.00

0.00

0.00

0.00

.00

20.55

41.10 61.65 82.20 102.75 123.30 143.85

164.40

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

EOF4-E-MINI NATURAL GAS Jan24

.00 0.76 1.53 Z.ME)S 3.81 4.58 5.34 6.10
72
HOFA4-NY Harb ULSD Fut Jan24
.00

72

KR4175TC0009-2023-12 | ME

o~

.00

322.15 644.30 966.45 1,288.6! 1,610.75 1,932.90 2,255.05 2,577.20




NGF24-NATURAL GAS FUTR Jan24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.76

0.00

0.00

0.00

0.00

72

QSF4-Low Su Gasoil G Jan24

0.00

0.00

0.00

0.00

/

.00 202.13

T T

404.25

606.38 808.50 1,010.63

T

1,212.75

T 1

1,414.88 1,617.00

0.00

/

0.00

/

0.00

0.00

72

XBF4-GASOLINE RBOB FUT Jan24

0.00

0.00

0.00

0.00

0.00

.00 0.55

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLF4 WTI CRUDE FUTURE Jan24
COH4 BRENT CRUDE FUTR Mar24
EOF4 E-MINI NATURAL GAS Jan24
HOF4 NY Harb ULSD Fut Jan24

KR4175TC00 2023-12 M &

NGF24 NATURAL GAS FUTR Jan24
QSF4 Low Su Gasoil G Jan24
XBF4 GASOLINE RBOB FUT Jan24

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)

I’_T_I
£
1E
2
o



