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-5.33% -164 -164 -164 -164 -164 -164 -164
-2.67% -82 -82 -82 -82 -82 -82 -82
0% 0 0 0 0 0 0 0
2.67% 82 82 82 82 82 82 82
5.33% 164 164 164 164 164 164 164
8.00% 245 245 245 245 245 245 245
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A

SAY 2024-01-11
7212 2024-01-10

0| 3 S&P50021 B A 1 (F A -THAH)
CHYS

Mt e 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 1,249 0 1,249

A F7t5dH  |[ME 2,766 0 2,766| 2 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 1,198.19 2,396.38 3,594.56 4,792.75 5,990.94 7,189.13 8,387.31 9,585.50
0.00
0.00
0.00
0.00 -
74
HWAH4-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 1,198.19 2,396.38 3,594.56 4,792.75 5,990.94 7,189.13 8,387.31 9,585.50

0.00
0.00
0.00
0.00 -



3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))
ESH4 S&P500 EMINI FUT Mar24 100
HWAH4 SP500 MIC EMIN FUT Mar24 221
4. THENEO| ATHE L0 LIA(VaR : 99% A4 F,1027|F) (EHQL: Bt 2))
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MOZ24-ECX EMISSION Dec24

17.99 35.97 53.96 71.94 89.93 107.91 125.90 143.88
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SAY  2024-01-11
7212 2024-01-10

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,310 0 1,310
A F7t5dH  |[ME 2,121 0 2,121 | =LY
TE7|A|He| &=
HWBH4-NASD100 MICRO EMIN Mar24
0.02
0.01
0.01
— 0.00
&l
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,207.56 8,415.13 12,622.69 16,830.25 21,037.81 25,245.38 29,452.94 33,660.50
4“ 0.00
-0.01
-0.01
-0.02 -
74
NQH4-NASDAQ 100 E-MINI Dec20
0.02
0.01
0.01
— 0.00
2
ir' 0.00 T T T J T T T 1
EI' 0.00 4,207.56 8,415.13 12,622.69 16,830.25 21,037.81 25,245.38 29,452.94 33,660.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H) (EHelH 2t

[0

HWBH4  NASD100 MICRO EMIN Mar24 170
NQH4 NASDAQ 100 E-MINI Dec20 105
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)
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SAY  2024-01-11
7212 2024-01-10

SOLO| =309 MAHHEE ()
1. A=A

2. WI|MHEe &

7{eich &
et A= — 0 0&el
A NES A2l 19,592 0 19,592 | & Q|

19

F=

3. AL 29 F RS @{H2 M43 )

oo

SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00OC KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)
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SAY 2024-01-11
7212 2024-01-10

of| L XA SR A B (K H-THYH)
1. A=A

2. WI|MHEe &

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

e R

A M= Rt5H 0
AT FtEH  |ME 0
M =3t ME 0 13 -13 | &Ly
A M= F7t5H 285 285
A {7tsd  |[M=E 887 887
A S35t ME 0 198 -198| &Ly
o] B
CLH4-WTI CRUDE FUTURE Mar24
.00 18.07 36.15 54.22 72.29 90.36 108.44 126.51 144.58
74
COHA4-BRENT CRUDE FUTR Mar24
.00 19.40 38.80 58.19 77.59 96.99 116.39 135.78 155.18




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

330.08 660.15 990.23 1,320.3 1,650.38 1,980.45 2,310.53 2,640.60

0.00

.

0.00

0.00

o~

N



0.00 ‘

712

KR4175V20000-2024-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 329.50 659.00 988.50 1,318.0 1,647.50 1,977.00 2,306.50 2,636.00

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.68 1.35 2.03 2.70 3.38 4.05 4.73 5.40

0.00

0.00

0.00

0.00

72

QSH4-Low Su Gasoil G Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 188.81 377.63 566.44 755.25 944.06 1,132.88 1,321.69 1,510.50

0.00

/

0.00

/

0.00

/



0.00 -

712

XBH4-GASOLINE RBOB FUT Mar24

0.00
0.00
0.00
— 0.00
&l
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.53 1.05 1.58 2.10 2.63 3.15 3.68 4.20
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| 2 2o RXHE @ S U043 (EH2l: e Bk el)
CLH4 WTI CRUDE FUTURE Mar24 23
COH4 BRENT CRUDE FUTR Mar24 25
EOH4 E-MINI NATURAL GAS Mar24 1
HOHA4 NY Harb ULSD Fut Mar24 11
KR4175V1002024-01 E{M = 15
KR4175V200 2024-02 Ee{ME 1
NGH24 NATURAL GAS FUTR Mar24 17
QSH4 Low Su Gasoil G Mar24 8
XBH4 GASOLINE RBOB FUT Mar24 9
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THREH TR



