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.00

31,000.00 62,0;)%\ 93,000.00 124,000.00
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-0.10

-0.14
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KR41FRV20009-2024-02 BGFE|H| L7/ EME

N

o~

~.

.00 72,050.00 144,% 216,150.00 288,200.00
7t
KR41G3V20005-2024-02 SHH 7| 7| HM &
.00

33,900.00 67,8;)%\ 101,700.00 135,600.00
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KR41GCV20009-2024-02 O| RLE| A AV|HM S

N

o~

~.

.00

96,250.00 192,;@0\ 288,750.00 385,000.00
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KR4101V300 2024-03 ZAI|200X| =M E 67
KR4123V2002024-02 &G ™7|7|H M= 0.47
KR4140V200 2024-02 StLtg8X|F/HE M= 0.34
KR4145V200 2024-02 LGC|AZ2{0|7HEME 1
KR4150V200 2024-02 SKSIO| AN HME 5
KR41BHV20( 2024-02 350 O] 2 AT 0| AT M2 1
KR41BYV2002024-02 LGO| =E7HM E 0.34
KR41C5V20C 2024-02 &f O AC|O|ATHH M = 0.26
KR41C6V20C 2024-02 OB I{A|Z7HHM =2 1
KR41CNV20(2024-02 ZARDXIEME 0.34
KR41CQV20(2024-02 2O X|ANEHEH QIHEIHMZ 1
KR41CWV20 2024-02 ZOI7HE M= 0.32
KR41DBV20(2024-02 LIGHIA AW E M & 0.29
KR41DKV20(2024-02 AAMAINHME 1
KR41EFV200 2024-02 JYP Ent.7HEH M= 0.34
KR41ENV20(2024-02 SXIMO|A7H M 2 033
KR4TESV200 2024-02 2 HIO|Q 2R ATHHM F 1
KR41F8V200 2024-02 A= EJfEM = 033
KR41FBV200 2024-02 SKOIO|O|HA=2X[/EMZ 0.23
KR41FKV200 2024-02 2| 258X |F/HH M= 0.5
KR41FRV200 2024-02 BGFE|H| L/ EME 0.23
KR41G3V20( 2024-02 St 7| &8 M= 0.33
KR41GCV20(2024-02 O| RE|ALYAINEMZ 2
4, THHAZO| XM H3H(VaR : 99%HE|FF,1027|F) (EEI R
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KR4101V30005-2024-03 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 84.11 168.23 252.34 336.45 420.56 504.68 588.79 672.90
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101V30005 2024-03 [AL200K|$ME 395
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -395 -395 -395 -395 -395 -395 -395
-5.33% -264 -264 -264 -264 -264 -264 -264
-2.67% -132 -132 -132 -132 -132 -132 -132
0% 0 0 0 0 0 0 0
2.67% 132 132 132 132 132 132 132
5.33% 264 264 264 264 264 264 264
8.00% 395 395 395 395 395 395 395
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0| 3 S&P50021 B A 1 (F A -THAH)
CHYS

A A (M= 0 0 0

At FEH (M2 0 0 0| & LK

A wt5H  |d= 648 0 648

= #t5H  |M= 2,469 0 2,469 ELY

I|A-L Eofix
ESH4-S&P500 EMINI FUT Mar24
0.00
0.00
0.00
0.00
0.00 T T T ¢ T T T )
0.00 1,220.25 2,440.50 3,660.75 4,881.00 6,101.25 7,321.50 8,541.75 9,762.00
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 J T T T 1
0.00 1,220.25 2,440.50 3,660.75 4,881.00 6,101.25 7,321.50 8,541.75 9,762.00

0.00
0.00
0.00
0.00 -
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S&P500 EMINI FUT Mar24
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MOZ24-ECX EMISSION Dec24

15.51 31.02 46.53 62.04 77.55 93.06 108.57 124.08

0.00

ol

108

70
741

FXW213DCS KRW/EUR 31-01-24E

FXW213E1FC KRW/EUR 31-01-24E

MOZ24

ECX EMISSION Dec24
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0] 2LEACSH002IHA B (AT} E)

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,360 0 1,360
A F7t5dH  |[ME 3,267 0 3,267 | & 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 4,364.63 8,729.25 13,093.88 17,458.50 21,823.13 26,187.75 30,552.38 34,917.00
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
i[ 0.00 T T T J T T T 1
EI' 0.00 4,364.63 8,729.25 13,093.88 17,458.50 21,823.13 26,187.75 30,552.38 34,917.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -
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SOLO| =30 AHHEZ ()

1. A= H
{2 cy A Of==(1) OHE@R) =ZX[M(1-2)
M x| AE 19,205 0 19,205 |2t Q|
A NES A2l 30,401 0 30,401 | &t Q|

2. WI|MHEe &
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3. ALYl TEHSEHEH )

SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

SWKEDIOO0OC KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

O AF2 oM (VaR : 99%AE| = 10Y7|F)

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

7eithd AHeled
A M= *7t5H 0 0 0
tllgt FtEH  |ME 0 0 0
A E3t ME 0 0 O|ZtLH
A M= F7t5H 197 0 197
A {7tsd  |[M=E 967 0 967
A S35t ME 0 186 -186/| &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 18.69 37.38 56.07 74.76 93.45 112.14 130.83 149.52
4“ 0.00
0.00
0.00
0.00 -
74
COK4-BRENT CRUDE FUTR May24
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T J T T T 1
ol 0.00 19.83 39.66 59.49 79.32 99.15 118.98 138.81 158.64
'(‘IJ 0.00
0.00
0.00
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ECH4-E-mini Crude Oil Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 18.69

T T

37.38

56.07 74.76 93.45

T

112.14

T 1

130.83 149.52

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 0.53 1.07

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 0.67 1.33

2.00 2.66 3.33

3.99

4.66 5.32

0.00

/

0.00

/

0.00
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KR4175V20000-2024-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 332.68 665.35 998.03 1,330.7 1,663.38 1,996.05 2,328.73 2,661.40

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.53 1.07 1.60 2.13 2.66 3.20 3.73 4.26

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

.00 195.56 391.13 586.69 782.25 977.81 1,173.38 1,368.94 1,564.50

0.00

/

0.00

/

0.00

/
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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 0.57 1.13 1.70 2.26 2.83 4.52
M 0.00
0.00
0.00
0.00 -
74
3.ALE| Y &R ZTHE(X|CH&M0|ASAH) (THI B TR
CLH4 WTI CRUDE FUTURE Mar24 16
COK4 BRENT CRUDE FUTR May24 25
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 & 15
NGH24 NATURAL GAS FUTR Mar24 18
QSH4 Low Su Gasoil G Mar24 8
XBH4 GASOLINE RBOB FUT Mar24 10
4. THEAEQ| 2|2 MO AT A (VaR : 99%MEE,1087|F) GO



