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SBV4-Sugar #11 (WORLD) Oct24
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T 1
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/

/

/

/

2,082.00

.00 260.25 520.50 78M1.00 1,301.25 1,561.50 1,821.75
4
WU4-WHEAT FUTURE(CBT) Sep24

.00 134.81 269.63 40M.25 674.06 808.88 943.69 1,078.50
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<lIJ 0.00
0.00
0.00
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7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101V90009 2024-09 [AL|200K|$ME 195
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
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2,463.50 3,695.25 4,927.00 6,158.75 7,390.50 8,622.25 9,854.00

1,231.75

onl

76

EURO STOXX 50 Sep24

VGU4

on

Z|c= Ao A= (VaR : 99%

4. TP Y4 E2



SAY  2024-07-19
712 2024-07-18

o

2. WI|MHEe &

=ES

=

HCN4-HSCEI Futures Jul24

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,576.00 3,152.00 4,728.00 6,304.00 7,880.00 9,456.00 11,032.00 12,608.00
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-0.01
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KR4201V83978-2024-08 =397.5
.00 99.38 198.75 298.13 397.50 496.88 596.25 695.63 795.00
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KR4201V84000-2024-08 =400
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0.00

KR4301V83976-2024-08 X397.5

0.00

0.00

ol
ir‘ 0.00 T T T d T T T 1
35 0.00 99.38 198.75 298.13 397.50 496.88 596.25 695.63 795.00
0.00
0.00
0.00
0.00 -
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3. AlLIE|Q 8 20T A HE & A 04 ) (Er9): 4y Btl)
KR4201Vv83978 2024-08 =397.5 1,007
7| £ R O| HE A
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 299 294 288 279 269 256 241
-5.33% 283 270 255 238 218 196 173
-2.67% 231 207 180 152 122 91 59
0% 110 74 37 0 -37 -75 -113
2.67% -111 -151 -190 -230 -270 -310 -349
5.33% -437 -470 -504 -540 -576 -613 -650
8.00% -845 -867 -891 -918 -946 -976 -1,007
KR4201Vv84000 2024-08 =400 940
7| EApA] B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 254 251 246 239 230 219 206
-5.33% 242 232 220 205 187 168 147
-2.67% 202 181 158 132 105 76 47
0% 103 69 35 0 -36 -71 -108
2.67% -89 -128 -167 -206 -246 -285 -324
5.33% -384 -419 -455 -491 -528 -565 -603
8.00% -766 -791 -818 -846 -876 -908 -940
KR4301V83976 2024-08 %397.5 556
7| EApAC| B
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -553 -553 -553 -554 -554 -555 -556
-5.33% -349 -350 -351 -352 -354 -357 -360
-2.67% -150 -153 -157 -162 -167 -173 -180
0% 26 18 9 0 -9 -19 -28




2.67% 147 137 126 116 105 95 84
5.33% 203 196 189 181 173 165 156
8.00% 219 217 214 210 205 200 195
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1. A=A

A 5 |rdZHE 0 0 0
M 3t ME 0 0 0/&e
Sl f7t5d  |=45H 15,493 0 15,493
A &2t ME 0 15,130 -15,130| &2
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THEHTER)
FXW213E4SC KRW/USD 31-07-24E 197
FXW213E5W KRW/USD 30-08-24E 591
FXW213E6SC KRW/USD 30-09-24E 370
FXW213E7B( KRW/USD 31-07-24E 24
FXW213E7G(KRW/USD 31-07-24E 28
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1. A=A

KR4101V90009-2024-09 A A I|200X| M2
0.00
0.00
0.00
— 0.00
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;":_r, 0.00
?II; 0.00 97.58 195.15 292.73 390.30 487.88 585.45 683.03 780.60
0.00
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A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101V90009 2024-09 LA L200K| =M= 62
|_7|c_x|-)\|-o| tﬁEA—i
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -4 -41 -41 -41
-2.67% =21 =21 -21 =21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|
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2108840920MZ-ICE Global Carbon Futures Index(ER) (M|

0.00

0.00

0.00
— 0.00
ol
ir, 0.00 x ;
ol 0.00 0.24 0.47 0.71 0.94 1.18 1.41 1.65 1.88
H 000

0.00

0.00

0.00 -

7%

3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
2108840321/ICE Global Carbon Futures Index(ER) (0| 482
2108840503 ICE Global Carbon Futures Index(ER) (O| 193
2108840610 ICE Global Carbon Futures Index(ER) (7| 385
2108840920! ICE Global Carbon Futures Index(ER) (| 193
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2. M7|A ™| &l X
MOZ24-ECX EMISSION Dec24
0.00
0.00
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ir_ 0.00
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4“ 0.00
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FXW213E6V(KRW/USD 31-07-24E
FXW213E6V(KRW/EUR 31-07-24E
FXW213E6V(USD/KRW 31-07-24E
MOZ24 ECX EMISSION Dec24
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SWSTAR000( 23t STAR 50 Index 231226(0]2f)

SWSTAROOO( A1t STAR 50 Index 231226(NH)

SWSTAR000( A8t STAR 50 Index 231226(MH 2| X)
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KR4106V90008-2024-09 A A EH50ME

0.00 -

0.00

0.00

0.00

0.00

342.93 685.85 1,028.78 1,371.70 1,714.63 2,057.55 2,400.48

2,743.40

0.00

0.00

0.00

0.00

0.01 -
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KR4149V80009-2024-08 HDYICH QU T2t A7 EHME

0.01

0.00

0.00

0.00

.00

2,040.00 4,080.00 6,120.00 8,160.00 10,200.00  12,240.00  14,280.00

16,320.00

0.00

0.00

-0.01
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KR41CFV80005-2024-08 77} 27| H M E

0.04 -+
0.03
0.02
— 0.01
&
?_r_ 0.00 T ¥ T 1
Or 0.00 20,575.00 41,150.00 61,725.00 82,300.00
ﬂj -0.01
-0.02
-0.03
-0.04
7t
KR41CYV80006-2024-08 TH2A| ARU7H'H M Z
0.00 -
0.00
0.00
— 0.00
=
?—r' 0.00 T T T T T T T 1
ol' 0.00 1,128.75 2,257.50 3,386.25 4,515.00 5,643.75 6,772.50 7,901.25 9,030.00
ﬂJ 0.00
0.00
0.00
0.00
7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
KR4106V900 2024-09 TZAEM50M S 7
KR4149V800 2024-08 HDRICH QI T2t A7 HME 1
KR41CFV8002024-08 7I7}27/|EME 0.49
KR41CYV80C 2024-08 SH2A|AHITNHME 1
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M e = A 2,823 0 2,823| &Ly
A FEH (M= 9,758 0 9,758 &Ly
2. M7|A|-He| &l x
KR4101V90009-2024-09 A A I|200X| M2
0.00
0.00
0.00
— 0.00
o2
;ir, 0.00
SI' 0.00 97.58 195.15 292.73 390.30 487.88 585.45 683.03 780.60
4“ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
KR4101V90009 2024-09 DA I200K| M2 778
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -778 -778 -778 -778 -778 -778 -778
-5.33% -519 -519 -519 -519 -519 -519 -519
-2.67% -259 -259 -259 -259 -259 -259 -259
0% 0 0 0 0 0 0 0
2.67% 259 259 259 259 259 259 259
5.33% 519 519 519 519 519 519 519
8.00% 778 778 778 778 778 778 778
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A F7t5dH  |[ME 2,817 0 2,817| &Ly
TE7|A|He| &=
ESU4-S&P500 EMINI FUT Sep24
0.01
0.00
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,409.75 2,819.50 4,229.25 5,639.00 7,048.75 8,458.50 9,868.25 11,278.00
4“ 0.00
0.00
0.00
-0.01 -
74
HWAUA4-SP500 MIC EMIN FUT Sep24
0.01
0.00
0.00
— 0.00
2
ir' 0.00 T T T J T T T 1
EI' 0.00 1,409.75 2,819.50 4,229.25 5,639.00 7,048.75 8,458.50 9,868.25 11,278.00
<‘IJ 0.00
0.00
0.00
-0.01 -



3. AlLtE|eE YRz

ESU4
HWAU4

HEE =0 S=d)

S&P500 EMINI FUT Sep24
SP500 MIC EMIN FUT Sep24

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

FI\'I
£
£
2
o



SAY  2024-07-19

712 2024-07-18
SOLSHEIAHZEHMEQAHAICEE E XL HA

1. A=A

Mt e 0 0 0
NE= INES A2t 0 0 0/ &2
M =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 0 6,295 -6,295
A Xl A2 373 0 373| &9
A &2t ME 983 2,511 -1,528| % Q)|
2. M7|A ™| &l X
MOZ24-ECX EMISSION Dec24
0.00
0.00
0.00
—~ 0.00
&l
ir_ 0.00
Or 0.00 16.64 33.27 49.91 66.54 83.18 99.81 116.45 133.08
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (X| &40 A3 2l) (GE R
FXW213E6SC KRW/EUR 31-07-24E 36
FXW213E6V(KRW/USD 31-07-24E 79
FXW213E6V(KRW/EUR 31-07-24E 86
FXW213E6V(USD/KRW 31-07-24E 79
MOZ24 ECX EMISSION Dec24 504
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 1
4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F) (GRS
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Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 7,207 0 7,207
A F7t5dH  |[ME 3,552 0 3,552| &FLY
TE7|A|He| &=
HWBU4-NASD100 MICRO EMIN Sep24
0.02
0.01
0.01
— 0.00
&l
=|
f_r_ 0.00 T T T ? T T T )
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-0.01
-0.01
-0.02 -
74
NQU4-NASDAQ, 100 E-MINI Dec20
0.02
0.01
0.01
— 0.00
2
i[ 0.00 T T T J T T T 1
EI' 0.00 4,999.38 9,998.75 14,998.13 19,997.50 24,996.88 29,996.25 34,995.63 39,995.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -
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HWBU4  NASD100 MICRO EMIN Sep24 284
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