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0.00
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CH4-CORN FUTURE Mar24

0.00

0.00

0.00

0.00

0.00
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/

00 19.78 39.55 59%10 98.88 118.65 138.43 158.20
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KCH4-COFFEE 'C' FUTURE Mar24
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47.78 95.55 143.33 191.10 238.88 286.65 334.43 382.20

/

/

72

KR4175V10001-2024-01 H&{ME
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.00

326.20 652.40 978.60 1,304.8 1,631.00 1,957.20 2,283.40 2,609.60
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T 1
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SBH4-Sugar #11 (WORLD) Mar24

0.00

0.00

0.00
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/

.00 5.33

T T
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15.98 21.31 26.64

T
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T 1
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0.00
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0.00
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T 1
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/
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/
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/

0.00

/

0.00

/

—~ 0.00

/

I 0.00
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7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 83 83 83 83 83 83 83
8.00% 124 124 124 124 124 124 124
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KR4201V13405-2024-01 =340
.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
74
KR4201V13421-2024-01 Z342.5
.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
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KR4301V13403-2024-01 %340

0.00

0.00

0.00

0.00

0.00
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255.00
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425.00

510.00
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3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201V13405 2024-01 &340 1,042

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 480 468 454 438 421 402 381
-5.33% 427 405 381 356 330 303 276
-2.67% 307 276 245 213 182 150 118
0% 96 64 32 0 -32 -65 -97
2.67% -204 -228 -254 -282 -310 -338 -368
5.33% -568 -583 -600 -619 -640 -662 -686
8.00% -968 -975 -984 -995 -1,009 -1,024 -1,042
KR4201V13421 2024-01 E342.5 1,728

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 728 712 692 668 641 612 580
-5.33% 658 625 588 549 507 464 419
-2.67% 488 437 385 333 280 227 173
0% 170 113 57 0 -57 -113 -170
2.67% -306 -354 -402 -453 -504 -556 -609
5.33% -906 -936 -970 -1,008 -1,048 -1,090 -1,134
8.00% -1,579 -1,595 -1,614 -1,637 -1,664 -1,695 -1,728
KR4301V13403 2024-01 340 515

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -507 -507 -508 -509 -510 -512 -515
-5.33% -283 -286 -289 -294 -299 -304 -310
-2.67% -89 -98 -107 -115 -125 -134 -143
0% 28 19 9 0 -9 -19 -29
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H202REHECS (H) (X H=¢h-atd)
1. A=A

M f7t5d  |=45H 0 0 0
M =K = 0 0 0|&e
A f7t5d  |=45H 17,834 0 17,834
A E35} NME 0 17,034 -17,034 | &2
2. M7|A|-He| &l x
3. A|LIZ| 2 £l X 5 (X|CH & A of A2 ol) (THR|: TR
FXW213D9R KRW/USD 29-12-23E 507
FXW213DAT KRW/USD 31-01-24E 187
FXW213DBV KRW/USD 29-02-24E 642
FXW213DCB KRW/USD 31-01-24E 26
IEOOBD8RGM75 *SEHEE2 QX EMEN O2{20] A0 SAIGHK] %S
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KR4101V30005-2024-03 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
ol
;"i 0.00
3'; 0.00 86.19 172.38 258.56 344.75 430.94 517.13 603.31 689.50
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (THEHDERI)
KR4101V30005 2024-03 DAL200K| =M= 48
7| R KFALO| HE A
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-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% 32 32 32 32 32 32 32
8.00% 48 48 48 48 48 48 48
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2108840920KM-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.46 0.69 0.92 1.15 1.38 1.61

1.84

0.00

0.00

0.00

0.00 -

74

2108840920M2z-IHS Markit Global Carbon Index(TR)

0.00

0.00

0.00

0.00

0.00

0.23 0.46 0.69 0.92 1.15 1.38 1.61

1.84

0.00

0.00

0.00

0.00 -



2108841204 MR-ICE Global Carbon Futures Index(ER)

0.00
0.00
0.00
— 0.00
ol
Er’ 0.00 T T T J T T T 1
ol 0.00 0.24 0.48 0.72 0.96 1.20 1.44 1.68 1.92
A 0.00
0.00
0.00
0.00 -
74
3. AlLb2| o 2o RXHE @ S04 3) (EH21: gt )
21088409201 IHS Markit Global Carbon Index(TR) 927
2108840920!IHS Markit Global Carbon Index(TR) 185
2108841204/ 1CE Global Carbon Futures Index(ER) 371
4. TRYAEO| ATHE MO AZH(VaR : 99%AEISE,1027|F) GRERE)
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KR4101V30005-2024-03 R A 5| 200X| $=ME

0.00 -

0.00

0.00

0.00

0.00

86.19 172.38 258.56 344.75 430.94 517.13 603.31

689.50

0.00

0.00

0.00

0.00

0.49 -

717

KR4113V10002-2024-01 POSCOS YA EHME

0.37

0.25

0.12

0.00

.00

247,000.00 494,000.00 741,000.00

988,000.00

-0.12

-0.25

-0.37

-0.49



0.19

0.14

0.10

0.05

0.00

-0.05

-0.10

-0.14

-0.19

0.22

0.17

0.11

0.06

0.00

-0.06

-0.11

-0.17

-0.22

0.11

0.08

0.06

0.03

0.00

-0.03

-0.06

-0.08

-0.11

KR4116V10005-2024-01 SICHXP7HEME

N

o~

~.

.00 96,500.00 193,0‘M 289,500.00 386,000.00
7t
KR4120V10007-2024-01 HCHZH| AT HME
.00 112,000.00 224,0M 336,000.00 448,000.00
7t
KR4139V10007-2024-01 HDSHE =M L7/ EME
.00

55,650.00 111,?:%0\ 166,950.00 222,600.00




0.14

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.14

0.22

0.17

0.11

0.06

0.00

-0.06

-0.11

-0.17

-0.22

0.14

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.14

KR4150V10004-2024-01 SKSIO| S A7\ E M &

N

o~

~.

.00 69,350.00 138,7M 208,050.00 277,400.00

N
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T~

72

KR4156V10001-2024-01 NAVERZHEME

/
/

/

/

.00 111,500.00 /{,0'00.00 334,500.00 446,000.00

/

/

72

KR41C6V10003-2024-01 O} 22| HA| E7HEH M E

N

o~

~.

.00 67,700.00 135,;@0\ 203,100.00 270,800.00




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

KR41CFV10002-2024-01 7}7I 7| HM B

/

/

/

/

.00 27,050.00 /@0.00 81,150.00 108,200.00
7t
KR41CNV10006-2024-01 EAFApX/|EHME
.00 25,100.00 50,2;)%\ 75,300.00 100,400.00
7t
KR41CPV10001-2024-01 ‘L EZ| 27/|HME
.00

89,700.00 179,;@0\ 269,100.00 358,800.00




KR41DBV10009-2024-01 LIGKI A SITEHM E

0.14

/

0.10

/

0.07

/

—~ 0.03

/

I 0.00

.00 68,700.00 /f{AVOO.OO 206,100.00 274,800.00

M -0.03

/

-0.07
-0.10

-0.14

0.36
0.27
0.18
— 0.09
o_ 000
# 009
-0.18
-0.27

-0.36

0.01
0.01
0.01

~ 000
od

=

L o000

M 0.00
-0.01
-0.01

-0.01

/

72

KR41E8V10007-2024-01 EA A ZENAUIYEHME

o~

o~

.00 180,250.00 360,5M 540,750.00 721,000.00

72

KR41ECV10005-2024-01 HDCEICH A AL 7| E M E

T T 1

0.00 3,567.50 7,135.00 10,702.50  14,270.0 17,837.50  21,405.00 24,972.50  28,540.00




— 0.00

KR41EFV10008-2024-01 JYP Ent. 7| EH M &

0.10

0.08

N

0.05

o~

0.03

o~ Y |

0.00

51,950.00 103,9M 155,850.00 207,800.00

-0.03

o~

-0.05

o~

-0.08

o~

-0.10

72

KR41EHV10004-2024-01 HR M7|EME

0.00

0.00

/

0.00

/

0.00

e B

0.00

941.25 1,882.50 2,823.75 ,765.00 4,706.25 5,647.50 6,588.75 7,530.00

0.00

/

0.00

/

0.00

0.00

72

KR41EKV10008-2024-01 DBSIO|EHI 7| M &

0.06

0.04

0.03

0.01

o~ Y |

29,700.00 59,4;)%\ 89,100.00 118,800.00

-0.01

-0.03

-0.04

-0.06



0.19

0.14

0.10

0.05

0.00

-0.05

-0.10

-0.14

-0.19

0.21

0.16

0.11

0.05

0.00

-0.05

-0.11

-0.16

0.14

0.11

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.14

KR41FMV10001-2024-01 MO = 7/|HME

N

o~

~.

.00 95,350.00 190,7M 286,050.00 381,400.00
7t
KR41G4V10004-2024-01 SHEH|O|Z/WEME
.00

105,500.00 211,0M 316,500.00 422,000.00

o~

o~

o~

72

KR41GCV10000-2024-01 O| RLE| A AV|HM S

N

o~

~.

.00

72,000.00 144,(;@0\ 216,000.00 288,000.00
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KR4101V300 2024-03 ZAI|200X| =M E

KR4113V100 2024-01
KR4116V100 2024-01
KR4120V100 2024-01
KR4139V100 2024-01
KR4150V100 2024-01
KR4156V100 2024-01
KR41C6V10C 2024-01
KR41CFV100 2024-01
KR41CNV10(2024-01
KR41CPV10C 2024-01
KR41DBV10(2024-01
KR41E8V100 2024-01
KR41ECV1002024-01
KR41EFV100 2024-01
KR41EHV10C2024-01
KR41EKV100 2024-01
KR41FMV10(2024-01
KR41G4V10C 2024-01
KR41GCV10(2024-01 O

O| X|C&A0| A3 U(VaR : 99% A2 £FE,10L7|F)

POSCOZEAIEME
SIOXPHE M =

St EH AV EM =
HDStE =M A7/NEM =
SKSIO|HA7|HM =
NAVERZHE M=

Ol 2| HA[Z7HHM =
77t EM =
EAquthﬁME
HEZ|2/MEHE
LGHAAVNEME
EAAFNANEM =
HDCHCH A7) 271 &
JYP EntIHE M=

W MINHM S
DBSIO|EIVfH M F

°e* HO1|*L7H d=

Ng

o
£
y::
2
o

N
~
©

AN,V 2NN O W IN|DN

0.29

N

’rT_I
£
£
2
o



2023-12-20
2023-12-19

2. M7|A|-He| &l x
KR4101V30005-2024-03 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
ol
E:,:E 0.00
ol 0.00 86.19 172.38 258.56 344.75 430.94 517.13 603.31 689.50
<‘IJ 0.00
0.00
0.00
0.00
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (THREH TR
KR4101V30005 2024-03 ZAI|200K|$=ME 248
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -248 -248 -248 -248 -248 -248 -248
-5.33% -165 -165 -165 -165 -165 -165 -165
-2.67% -83 -83 -83 -83 -83 -83 -83
0% 0 0 0 0 0 0 0
2.67% 83 83 83 83 83 83 83
5.33% 165 165 165 165 165 165 165
8.00% 248 248 248 248 248 248 248




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



A

SAIY  2023-12-20
712 2023-12-19

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

Mt {715 |ME 0 0 0

AT f7t5d  |ME 0 0 O|ZHLH

A wt5H  |d= 316 0 316

A FtEH (M= 1,893 0 1,893 | &Ly

TE7|A|He| &=
ESH4-S&P500 EMINI FUT Mar24
0.00
0.00
0.00
0.00
0.00 T T T ? T T T )
0.00 1,198.25 2,396.50 3,594.75 4,793.00 5,991.25 7,189.50 8,387.75 9,586.00
0.00
0.00
0.00
0.00 -
74
HWAHA4-SP500 MIC EMIN FUT Mar24
0.00
0.00
0.00
0.00
0.00 T T T T T T T 1
0.00 1,198.25 2,396.50 3,594.75 4,793.00 5,991.25 7,189.50 8,387.75 9,586.00

0.00
0.00
0.00
0.00 -



3. AlLtE|eE YRz

ESH4
HWAH4

HEE =0 S=d)

S&P500 EMINI FUT Mar24
SP500 MIC EMIN FUT Mar24

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

o
=)
y::
2
[0

151

FI\'I
£
£
2
o



2023-12-20

SAY
7=

2023-12-19

Ql
=

ofjol| ol o
KO0 | KO KO | KO
O O | OO0 O N
O (M~ M
0|~ |~
© e
olo|lo|lalo|«
O o
Q ~
O —
OO0 O] OO0 O
N~
<
O | o0 | LH | ofu | o | Lo
L= R L]
34 Tl
do| | |Ko| |
7%.§7W§
OF | K | o |OF = |0
EEFETIRIT
i el ol B R R TS

2. WINHY 2R

MOZ24-ECX EMISSION Dec24

18.00 36.00 54.00 72.00 90.00 108.00 126.00 144.00

0.00

ol

131

550

FXW213DBV KRW/EUR 28-12-23E

FXW213DBV KRW/EUR 28-12-23E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

CH=Aof| &3 (VaR : 99%

e

4. OpMAE O



U7|AHe| &

A

0.02

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.02

0.02

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.02

SAIY  2023-12-20
712 2023-12-19

O] ZLIAEHM00QI B A B (FA]-THEH)
CHYS

Mt e 0 0 0

AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 447 0 447

A F7t5dH  |[ME 1,917 0 1,917 | %

o) B
HWBH4-NASD100 MICRO EMIN Mar24
.00 4,234.94 8,469.88 12,704.81 16,939.75 21,174.69 25,409.63 29,644.56 33,879.50
74
NQH4-NASDAQ 100 E-MINI Dec20
.00 4,234.94 8,469.88 12,704.81 16,939.75 21,174.69 25,409.63 29,644.56 33,879.50




3. ALIE| 8 £ FZHSEIHE L E=H)

(EH2l: e Btel)
HWBH4 NASD100 MICRO EMIN Mar24 153
NQH4 NASDAQ 100 E-MINI Dec20 36
4. THIAEC| AhE A0 A ZU(VaR : 99%ME|SF,1027|F) (EH2l: e Btel)

—
~
=)



SAY  2023-12-20
712 2023-12-19

OLAX| QI A B A B (K A-THEE)

7eithd AHeled
A M= Rt5H 0
tllgt FtEH  |ME 0
A E3t ME 0 0 O|ZtLH
A M= F7t5H 288 0 288
A {7tsd  |[M=E 879 0 879
A S35t ME 0 222 -222| &Ly
2. M7|A ™| &l X
CLH4-WTI CRUDE FUTURE Mar24
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 18.28 36.55 54.83 73.10 91.38 109.65 127.93 146.20
4“ 0.00
0.00
0.00
0.00 -
74
COHA4-BRENT CRUDE FUTR Mar24
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T J T T T 1
Or 0.00 19.53 39.06 58.58 78.11 97.64 117.17 136.69 156.22
'(‘IJ 0.00
0.00
0.00




0.00

712

EOH4-E-MINI NATURAL GAS Mar24

0.00

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00

0.00

72

HOH4-NY Harb ULSD Fut Mar24

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00

72

KR4175V10001-2024-01 H&{ME

0.00

0.00

0.00

0.00

o~

0.00

.00

326.20 652.40 978.60 1,304.8 1,631.00 1,957.20 2,283.40 2,609.60

0.00

.

0.00

0.00

o~

N



0.00 ‘

712

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

0.00

.00 0.58

0.00

0.00

0.00

0.00

0.00

72

QSH4-Low Su Gasoil G Mar24

0.00

0.00

0.00

0.00

/

.00 192.13

T T

384.25

576.38 768.50 960.63

T

1,152.75

T 1

1,344.88 1,537.00

0.00

/

0.00

/

0.00

0.00

72

XBH4-GASOLINE RBOB FUT Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 0.55

1.09

1.64 2.18 2.73

3.27

3.82 4.36

0.00

/

0.00

/

0.00

/



0.00 -

3. ALIE| 8 £ FZHSEIHE L E=H)

CLH4

COH4
EOH4
HOH4

WTI CRUDE FUTURE Mar24
BRENT CRUDE FUTR Mar24
E-MINI NATURAL GAS Mar24
NY Harb ULSD Fut Mar24

KR4175V100 2024-01 HME

NGH24
QSH4
XBH4

NATURAL GAS FUTR Mar24
Low Su Gasoil G Mar24
GASOLINE RBOB FUT Mar24

o &= H(VaR : 9% E|FF, 10 7|F)

o
=)
y::
ra
[0

227



