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74
3. AlLtE| @ &0l L xHE (X L&A oA S ) (THEHDERI)
KR4101V300 2024-03 ZAI|200X| M2 81
KR4115V2002024-02 St=HMEHINE M= 0.32
KR4151V200 2024-02 GSAMINEME 0.29
KR4155V200 2024-02 $H=EtO|O{HEH| A =2 X| 7| H M 0.07
KR41B9V2002024-02 A0 Z[EIZHE M = 0.37
KR41BHV20( 2024-02 3t3}0|O0{ZAHO| AT M E 1
KR41CBV20C 2024-02 St3t&EEMIIEME 0.3
KR41CDV20(2024-02 SICHO|Z XA MI|HEME 1
KR41CQV20(2024-02 2AO|X|AEHH AIHEINHM = 1
KR41DKV20(2024-02 ZAMA I HENM Z 0.37
KR41EEV200 2024-02 0.3

KR41ESV200 2024-02

(=]
=




KR41F6V200 2024-02 77t LW IATNEM =
KR41FAV2002024-02 HMMZIE M &

KR41FBV200 2024-02 SKOIO|O|H|A=EX|7HH M E
KR41FHV20C 2024-02 HDHCHZHE M &
KR41FKV200 2024-02 2| 25 &X|F/HE M=
KR41FRV200 2024-02 BGFE|H LW E M &
KR41G3V20(2024-02 St 7|2 7/H M=

O X|C&A0|ASU(VaR : 99% A2 =FE,10L7|F)

0.37

0.38

0.23
0.33

I’_T_I
£
£
2
o




SAY  2024-01-17
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I 2| OpUH A (FA-THEEH)(F)
1. A=A

KR4101V30005-2024-03 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
ol
Er, 0.00
2': 0.00 84.00 168.00 252.00 336.00 420.00 504.00 588.00 672.00
0.00
0.00
0.00
0.00
7t
3. ALE|RE £ A ZHFE[CHE A LZY) (Thel: 24 Th)
KR4101V30005 2024-03 ZAL200X| =M & 241
7| EXO| M5
74 -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -241 -241 -241 -241 -241 -241 -241
-5.33% -161 -161 -161 -161 -161 -161 -161
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
2.67% 80 80 80 80 80 80 80
5.33% 161 161 161 161 161 161 161
8.00% 241 241 241 241 241 241 241




on

ol

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

4. THYAES



SAY  2024-01-17

71ZY  2024-01-16
0| 3S&P500Q A 2 (F AT} EH)
HotZH

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 0=
A {7tsd  |M= 1,255 0 1,255
A F7t5dH  |[ME 3,414 0 3,414 | 2Ly
TEZ|A| el &=
ESH4-S&P500 EMINI FUT Mar24
0.00
0.00
0.00
—~ 0.00
3
;'ir_ 0.00 T T T 7 T T T )
BF 0.00 1,204.13 2,408.25 3,612.38 4,816.50 6,020.63 7,224.75 8,428.88 9,633.00
4“ 0.00
0.00
0.00
0.00 -
74
HWAH4-SP500 MIC EMIN FUT Mar24
0.00
0.00
0.00
— 0.00
2
;—r' 0.00 T T T 1 T T T 1
EI' 0.00 1,204.13 2,408.25 3,612.38 4,816.50 6,020.63 7,224.75 8,428.88 9,633.00
«J 0.00
0.00
0.00
0.00 -



3. ALYz

8 20|37

ESH4
HWAH4

EL e SN PUE R

oo~

S&P500 EMINI FUT Mar24
SP500 MIC EMIN FUT Mar24

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

o
0
I
2
[0

N
o
o

273

FI\'I
£
£
2
o



2024-01-17

ol
=

SAl

2024-01-16

ol
=

7|E

ofjol| ol o
KO0 | KO KO | KO
oO|lo|o |||~
N A
O || N
5 o
o|lo|o|x O~
N~ o
QO N\
N eV
olo|o|o|x | O
oYl
<
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

MOZ24-ECX EMISSION Dec24

16.81 33.63 50.44 67.25 84.06 100.88 117.69 134.50

0.00

ol

108

70
614

FXW213DCS KRW/EUR 31-01-24E

FXW213E1FC KRW/EUR 31-01-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

ol

CH=Aof| &3 (VaR : 99%

e

4. OpMAE O



SAY  2024-01-17
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0|2 LEACH002IH A B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 0=
A {7tsd  |M= 1,321 0 1,321
A F7t5dH  |[ME 2,900 0 2,900 | =LY
TEZ|A| el &=
HWBHA4-NASD100 MICRO EMIN Mar24
0.02
0.01
0.01
— 0.00
3
=]
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,242.31 8,484.63 12,726.94 16,969.25 21,211.56 25,453.88 29,696.19 33,938.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -
74
NQH4-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
SI' 0.00 4,242.31 8,484.63 12,726.94 16,969.25 21,211.56 25,453.88 29,696.19 33,938.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3.AUE|IRE £YF=HS (H L YSY)

HWBH4
NQH4

NASD100 MICRO EMIN Mar24
NASDAQ 100 E-MINI Dec20

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

232
106
(Er9l: e BHel)




2024-01-17
2024-01-16

1. A=A
74 2H CH A Of==(1) TR M(1-2)
Al JNES Agt 4,073 0 4,073 %2
A NES A2l 20,667 0 20,667 | &2
2. M7|A| ™| &l
3. ALI2|E £l X H F (X|CH=4 0|3 H) (TH-EHOFRI)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 164
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 246
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 945
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 329
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR



SAY  2024-01-17
712 2024-01-16

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

7eithd AHeled
M M= Rt5H 0 0 0
AT F7t5dH  |[ME 0 0 0
Mt &3t ME 0 13 -13| &
A M= F7t5H 191 0 191
A {7tsd  |[M= 1,001 0 1,001
A S35t ME 0 213 -213| &Ly
2. M7|A ™| &l X
CLH4-WTI CRUDE FUTURE Mar24
0.00
0.00
0.00
—~ 0.00
3
;'ir_ 0.00 T T T 7 T T T )
BF 0.00 18.20 36.40 54.59 72.79 90.99 109.19 127.38 145.58
4“ 0.00
0.00
0.00
0.00 -
74
COK4-BRENT CRUDE FUTR May24
0.00
0.00
0.00
— 0.00
2
=]
g_r' 0.00 T T T J T T T 1
ol' 0.00 19.40 38.80 58.20 77.60 97.00 116.40 135.80 155.20
«J 0.00
0.00
0.00




0.00

712

ECH4-E-mini Crude Oil Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 18.20

T T

36.40

54.59 72.79 90.99

T

109.19

T 1

127.38 145.58

0.00

/

0.00

/

0.00

0.00

0.00

72

EOH4-E-MINI NATURAL GAS Mar24

0.00

0.00

0.00

0.00

.00 0.66 131

0.00

0.00

0.00

0.00

72

HOH4-NY Harb ULSD Fut Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 0.66 131

1.97 2.62 3.28

3.93

4.59 5.24

0.00

/

0.00

/

0.00

/



0.00

71

KR4175V20000-2024-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 332.23 664.45 996.68 1,328.9 1,661.13 1,993.35 2,325.58 2,657.80

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.66 131 1.97 2.62 3.28 3.93 4.59 5.24

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

.00 191.00 382.00 573.00 764.00 955.00 1,146.00 1,337.00 1,528.00

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 1
ol 0.00 0.54 1.07 1.61 2.14 2.68 4.28
A 0.00
0.00
0.00
0.00 -
74
3. AlLb2| 2 2o RXHE @ S U043 (EHS1: b
CLH4 WTI CRUDE FUTURE Mar24 15
COK4 BRENT CRUDE FUTR May24 24
ECH4 E-mini Crude Oil Mar24 4
EOH4 E-MINI NATURAL GAS Mar24 1
HOHA4 NY Harb ULSD Fut Mar24 12
KR4175V200 2024-02 &M & 17
NGH24 NATURAL GAS FUTR Mar24 22
QSH4 Low Su Gasoil G Mar24
XBH4 GASOLINE RBOB FUT Mar24
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



