U7|AHe| &

A

SAY  2024-01-25
712 2024-01-24

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

0 454

0.00

19

=

BOH4-SOYBEAN OIL FUTR Mar24

0.00

0.00

0.00

0.00

0.00
0.00

12.05

24.11 36.16 48.21 60.26 72.32 84.37

96.42

0.00

0.00

0.00 -

0.00

717

CH4-CORN FUTURE Mar24

0.00

0.00

0.00

0.00

0.00
0.00

111.63

223.25 334.88

446.50 558.13 669.75 781.38

893.00

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

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

CTH4-COTTON NO.2 FUTR Mar24

/

00 21.15 42.30 63%60 105.75 126.90 148.05 169.20
72
KCH4-COFFEE 'C' FUTURE Mar24
.00

48.24 96.48 144.71 192.95 241.19 289.43 337.66 385.90

/

/

72

KR4175V20000-2024-02 | ME

o~

.00

333.85 667.70 1,001.55 1,335.4 1,669.25 2,003.10 2,336.95 2,670.80




KWH4-KC HRW WHEAT FUT Mar24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 154.38

T T

308.75

463.13 617.50 771.88

T

926.25

T 1

1,080.63 1,235.00

/

0.00

/

0.00

0.00

0.00

72

SBH4-Sugar #11 (WORLD) Mar24

0.00

0.00

0.00

0.00

/

.00 5.94

T T

11.88

17.81 23.75 29.69

T

35.63

T 1

41.56 47.50

0.00

/

0.00

/

0.00

0.00

72

SH4-SOYBEAN FUTURE Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 309.88

T T

619.75

929.63 1,239.50 1,549.38

T

1,859.25

T 1

2,169.13 2,479.00

0.00

0.00

0.00

0.00



SMH4-SOYBEAN MEAL FUTR Mar24

0.00

0.00

0.00

—~ 0.00

/

o 0.00

ol 0.00 90.28 180.55 270.83 361.10 451.38 541.65 631.93 722.20
A 0.00

/

0.00

/

0.00

0.00

e

WH4-WHEAT FUTURE(CBT) Mar24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 149.13 298.25 447.38 596.50 745.63 894.75 1,043.88 1,193.00
H 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXEAMZO 0|2 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2024-01-25
2024-01-24

2. BIINHe 2OYTE
KR4101V30005-2024-03 2 A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 83.71 167.43 251.14 334.85 418.56 502.28 585.99 669.70
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101V30005 2024-03 ZAL200K| =M= 167
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -167 -167 -167 -167 -167 -167 -167
-5.33% -111 -111 -111 -111 -111 -111 -111
-2.67% -56 -56 -56 -56 -56 -56 -56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 111 111 111 111 111 111 111
8.00% 167 167 167 167 167 167 167




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2024-01-25

ol
=

Al

2024-01-24

71EY

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
o|lm
©
o
o | O
ol m
©
I52)
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WINHY £YTE

onl

244

FCSI15000] 21231226

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. opMAE O

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2024-01-25
2024-01-24

=
=

o
o

Al
7=

q_u — |~ Qﬂ
5 od od
; 7 7
ol | = e e
KO KO S S
2=z .
o AN [S]
<t
CH
~N
8
oo | O | o m
(=)
8
o —~
©|o| | w® m e KH
n — © wn —
o | N N
= A
o o
x 3 Rr o
o 2 ~ KH
= \ < {F
w Nl —
(] = w = _._|._._
& ) o g Wa <
= : i %
ot o) < “ D3R %
1|11 | nu..w T N X
> W NEH e
_ _ 8 W = = >
e e g = m w0 “M_u
m_% ol Mm o ~ @ & mw m_“_
OF | o | OF | ujo o 2 2 <0
g T o 1=}
Ki N KM ¥ 7l
o
- o L Lo
or of N « =]
EIET T A 4= T 2
IR aF = x L =
<= o1 S m oo > ol
& :
= s s 8 8 8°38 8 8 s ol o
M [S] S o S o [S) o [S] S |_._._.I WW
= YA 3 =
o s =< [E]
al %) <

1



2024-01-25
2024-01-24

Al
7=

ofl | ~ orl
o o
8 B Ed
o - _
= | = 8 oF oF
KO | KO S r(E\ _m.m
° &
© 3
~
%
o0
]
o | O 7]
e
~
3
u —~
o | O < < _AII
2 > © a
8 ofl
o o
g S Rr -
3 ) = K
& i <k
g =1 - o
N 2 o <
2 2 o N
| o P o 0 > a
Xl %] 2 8 9 oo
A S e
(=} +—
7l | % s 3 =
Klo | Klo n =, - ol
b= : €9 fo
OF | oF Ho T 20
3 Bl =y
K4 3 Kq <
JI — JI At
or of < o
E 4 XTI ¥
<k o ] T of
Ko g 8 8 8 8°8 8 8 =g of Hin
< o o o o o =] = =] =] o <0
N T ) e | 0 20
2 (Bimlc= < ]
N o0 <



U7|AHe| &

A

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

0.00

SAY  2024-01-25
712 2024-01-24

HHEER (FAEE-THY)
A a3

L=
KR4201V23404-2024-02 E340
.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
74
KR4201V23420-2024-02 Z=342.5
.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00




— 0.00

0.00

KR4301V23402-2024-02 5340

0.00

0.00

ol
iir- 0.00 T T T ? T T T )
35 0000.30 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
0.00
0.00
0.00 -
e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201V23404 2024-02 =340 1,870
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 452 448 443 435 424 409 392
-5.33% 436 423 406 384 359 331 299
-2.67% 368 335 297 257 213 168 121
0% 170 114 58 0 -58 -117 -176
2.67% -237 -299 -361 -423 -485 -548 -610
5.33% -867 -914 -964 -1,016 -1,070 -1,125 -1,181
8.00% -1,657 -1,682 -1,713 -1,748 -1,786 -1,827 -1,870
KR4201V23420 2024-02 2342.5 291
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 61 60 59 58 56 54
-5.33% 60 58 56 53 49 45 41
-2.67% 52 47 42 36 30 23 16
0% 26 18 9 0 -9 -19 -28
2.67% -31 -41 -52 -62 -73 -83 -93
5.33% -125 -134 -143 -153 -162 -172 -182
8.00% -250 -255 -262 -268 =275 -283 -291
KR4301V23402 2024-02 %340 764
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -762 -762 -763 -763 -763 -763 -764
-5.33% -487 -488 -488 -489 -490 -492 -494
-2.67% -216 -218 =222 -226 -231 -237 -243
0% 29 20 10 0 -10 -21 -31




O~ |~
AN O |
— | AN | AN
Al O |
oM | v« | N
— | AN | AN
m | N | O
< [N
— | N | AN
n m| o
n| o |
— | NN
~N O Al
O < | O
— | NN
[ 2 el
~N SO
— | N | AN
oM |wn
| wn | WO
— | N
XXX
N | O
S| ™| S
ANl 1| O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



2024-01-25

ol
=

Al

2024-01-24

71EY

O | —
()]
@

o | O

O | —
()]
)

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2024-01-25

oll

Al

2024-01-24

oll

7|E

O |~
n
A-:

o | O

O |~
i
7.

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

Ki

ol

| &

ol
P

.l

2. TET|A|

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2



SAY  2024-01-25

712 2024-01-24
HZO:E‘EHE*EE(H)(IH?_JEQ-EHCI;)

1. A=A

A #t5E |45 d 0 0 0
Al E3} ME 0 0 0/ &2
=A #7t5d |45 H 17,657 0 17,657
A &zt He 0 17,816 -17,816| &<

2. WI|A| - &=

3. A2 & RXHF (X &AL TAH) (EHI:HakR)
FXW213DAT KRW/USD 31-01-24E 191
FXW213DBV KRW/USD 29-02-24E 657
FXW213DCB KRW/USD 31-01-24E 27
FXW213DCS KRW/USD 31-01-24E 32
FXW213DCT KRW/USD 29-03-24E 519

IEOOBD8RGM75

Z| &M ASU(VaR : 99% A2 F=F 102 7| F)

1=
2
rio

734



2024-01-25
2024-01-24

A OFEKRX3009!

BT

-|>|

.I

KR4101V30005-2024-03 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
ol
;"ir, 0.00
3'; 0.00 83.71 167.43 251.14 334.85 418.56 502.28 585.99 669.70
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (THEHDERI)
KR4101V30005 2024-03 DAL200K| =M= 73
|_7IC_X|-A|-O| I:I:IEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -73 -73 -73 -73 -73 -73 -73
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 49 49 49 49 49 49 49
8.00% 73 73 73 73 73 73 73




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

©



e 2024-01-25
Q  2024-01-24

U7|AHe| &

A

=

2108840920KM-ICE Global Carbon Futures Index(ER) (7|

0.00

0.00

0.00

0.00

0.00

0.22 0.45 0.67 0.89 1.11 1.34 1.56

1.78

0.00

0.00

0.00

0.00 -

71

2108840920MZ-ICE Global Carbon Futures Index(ER) (Ol

0.00

0.00

0.00

0.00

0.00

0.22 0.45 0.67 0.89 111 1.34 1.56

1.78

0.00

0.00

0.00

0.00 -



2108841204MR-ICE Global Carbon Futures Index(ER) (O|

0.00
0.00
0.00
— 0.00
&l
ir‘ 0.00 T T T J T T T 1
ol 0.00 0.24 0.49 0.73 0.97 1.21 1.46 1.70 1.94
W 500
0.00
0.00
0.00 -
71
3. AlLtE| 9 2R RHS AN NTY) (Bl ate))
2108840920I ICE Global Carbon Futures Index(ER) (7| 881
2108840920 ICE Global Carbon Futures Index(ER) (O 176
2108841204 ICE Global Carbon Futures Index(ER) (O| 441
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



SAY  2024-01-25
2024-01-24

Mt e e B 0 0 0
NE= INES A2t 0 0 0/ &2
Mt =5t ME 0 0 0| &Q|
A FtEH (M= 8,423 0 8,423
A Xl Agt 424 0 424\ % Q|
= E3t M= 872 2,443 1,571/ 22|
2. M7|A ™| &l X
MOZ24-ECX EMISSION Dec24
0.00
0.00
0.00
—~ 0.00
ol
ir_ 0.00
Or 0.00 15.76 31.53 47.29 63.05 78.81 94.58 110.34 126.10
4“ 0.00
0.00
0.00
0.00
74
3. AjLtE| 2% &0l X F(X|CH & A of A2 o) (THEHTER)
FXW213DCS KRW/EUR 31-01-24E 15
FXW213DCS KRW/EUR 31-01-24E 63
FXW213DCS KRW/EUR 31-01-24E 117
FXW213E1FC EUR/KRW 31-01-24E 70
MOZ24 ECX EMISSION Dec24 674
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 6
4, IpPYAHEO| XL &AM 42U (VaR : 99% L E|FF, 108 7|F) (THEHTER)






2024-01-25

ol
=

Al

2024-01-24

71EY

of |\ of
KO | KO
o | O
N~
o)
<
o | O
o|lo
~
&)
<
ol | ofl
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

— | v« [~ |~
~ Kl

Mo o
o an £
AN NN AN M
Al AN AN
O O o O
o O O —
M N N M
AN AN AN
x x x x
(V] (] (V] (]
T T T T
£ £ £ £
nn v N n
Y LY
o jo! jo! ol
d <1l
o O O O
o O O O
o O O O
o O O O
9o o 9
vy NN "N M
=
vy . i v

onl



SAY  2024-01-25
712 2024-01-24

wn
(o)
™
>t
o
-
Ho

MY
s
1%
12
Jmn
T

et K= ] 0 0 0 &2
Al E3} ME 0 0 0/ &2
=A INES = 6,244 0 6,244 & 2|
=4 &3t S 1 0 1%

2. WI|MHEe &

19

=

3. AlL2| 2 £o X F (X Ao dI )
FXW213E1G(USD/KRW 25-01-24E
SWSTARO000( ISt STAR 50 Index 231226(0| 2H)
SWSTARO0O( 21+ STAR 50 Index 231226(NH)
SWSTARO000( 2I$F STAR 50 Index 231226(H 2| X)
(

SWSTAR000( 2Bt STAR 50 Index 231226(7| &)

4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F)

’rT_I
£
£
2
o



e 2024-01-25
Q  2024-01-24

Of| H E| 2t U HEAL 2 = BF R

U7|AHe| &

A

19

=

KR4101V30005-2024-03 R A 5| 200X| $=ME

0.00 -

0.00

0.00

0.00

0.00

0.00

83.71 167.43 251.14 334.85 418.56 502.28 585.99

669.70

0.00

0.00

0.00

0.00

0.15 4

717

KR4123V20000-2024-02 A HH7|7|EME

0.11

0.07

0.04

0.00

.00

72,900.00 145,800.00 218,700.00

291,600.00

-0.04

-0.07

-0.15



KR4140V20004-2024-02 SILIZ 8 XF/HEME

0.04

0.03

o~

0.02

o~

—~ 0.01

o~ Y |

I 0.00

.00

21,650.00 43,3;)%\ 64,950.00 86,600.00

W oo

-0.02

-0.03

-0.04

0.01
0.01
0.01
— 0.00
o_ 000
# 000
-0.01
-0.01

-0.01

0.14
0.11
0.07

~ 004
od

=

L o000

(‘IJ -0.04
-0.07
-0.11

-0.14

~

712

KR4145V20003-2024-02 LGC| A Z 0| 7| HME

T~

o~

.00

3,445.00 6,890.00 10,335.00  13,780.0 17,225.00  20,670.00 24,115.00 27,560.00

o~

o~

~

72

KR4150V20003-2024-02 SKSIO| S A7\ E M &

N

o~

o~ Y |

70,900.00 141,8%0\ 212,700.00 283,600.00




0.14

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.14

0.21

0.16

0.11

0.05

0.00

-0.05

-0.11

-0.16

0.14

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.14

KR41BHV20009-2024-02 $tS}0|0{ 2 AH|O| A EME

N

o~

~.

.00

71,000.00 142,% 213,000.00 284,000.00

o~

o~

o~

72

KR41BYV20004-2024-02 LGO| E 7| H M E

o~

o~

T~

.00

107,000.00 214,0M 321,000.00 428,000.00

o~

o~

o~

72

KR41C6V20002-2024-02 O} 22| HA| EI 7| EH M E

N

o~

~.

.00

69,050.00 138,]%0\ 207,150.00 276,200.00




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06

KR41CNV20005-2024-02 EA ApX7/|HME

N

o~

.00 26,650.00 53,36&0\ 79,950.00 106,600.00
7t
KR41CQV20008-2024-02 2}O| X| A E{EH[QHEINHM=Z
.00 22,350.00 44,76h\ 67,050.00 89,400.00
7H4
KR41CWV20006-2024-02 Y O| 7 EHM S
.00

28,400.00 56,8;)%\ 85,200.00 113,600.00




KR41DKV20009-2024-02 AAMAJIEHME

0.13

0.10

N

0.06

o~

—~ 0.03

o~ Y |

I 0.00

.00

64,850.00 129,7M 194,550.00 259,400.00

M -0.03

o~

-0.06

o~

-0.10

-0.13

0.01
0.01
0.01
— 0.00
o_ 000
# 000
-0.01
-0.01

-0.01

0.08
0.06
0.04

~ 002
od

=

L o000

M -0.02
-0.04
-0.06

-0.08

o~

72

KR41EBV20006-2024-02 S 2| 2 SX|FIHLEME

T~

o~

.00

3,245.00 6,490.00 9,735.00 12,980.0 16,225.00  19,470.00  22,715.00  25,960.00

o~

o~

~

72

KR41EFV20007-2024-02 JYP Ent. 7| E M E

o~ Y |

42,100.00 84,2;)%\ 126,300.00 168,400.00




0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.79

0.59

0.39

0.20

0.00

-0.20

-0.39

-0.59

-0.79

0.21

0.16

0.10

0.05

0.00

-0.05

-0.10

-0.16

-0.21

KR41ENV20001-2024-02 SXIMO|ZA/NE M=

o~

o~

.00 21,300.00 42,6;)%\ 63,900.00 85,200.00
74
KR41ESV20000-2024-02 A/ HIO| R Z X AT E M E
.00

393,000.00 786,0‘(h\ 1,179,000.00 1,572,000.00

.

o~

N

o~

~.

.00

104,250.00 208,5%0\ 312,750.00 417,000.00




0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

0.14

0.11

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.14

KR41FBV20003-2024-02 SKOIO|O|E| A =2 X|7|HM =

N

o~

.00

38,500.00 77,06%0\ 115,500.00 154,000.00

o~

o~

72

KR41FKV20004-2024-02 HIZ| X 8 X|FIHEHME

o~

o~

.00

31,050.00 62,1;)%\ 93,150.00 124,200.00

o~

o~

72

KR41FRV20009-2024-02 BGFE|E| L 7| EHME

N

o~

~.

.00

71,850.00 143,7%0\ 215,550.00 287,400.00




0.19 4

0.14
0.10
—~ 0.05
— 0.00
M -0.05
-0.10
-0.14

-0.19

3. AlLI2| 2

KR41GCV20009-2024-02 O| LE|A Y AI|EHME

385,600.00

.00 96,400.00 192,800.00
73
EEEE L LBV
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KR4101V30005 2024-03 ZAL200K| =M= 393
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -393 -393 -393 -393 -393 -393 -393
-5.33% -262 -262 -262 -262 -262 -262 -262
-2.67% -131 -131 -131 -131 -131 -131 -131
0% 0 0 0 0 0 0 0
2.67% 131 131 131 131 131 131 131
5.33% 262 262 262 262 262 262 262
8.00% 393 393 393 393 393 393 393
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ESH4-S&P500 EMINI FUT Mar24
0.00
0.00
0.00
0.00
0.00 T T T ? T T T )
0.00 1,223.75 2,447.50 3,671.25 4,895.00 6,118.75 7,342.50 8,566.25 9,790.00
0.00
0.00
0.00
0.00 -
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0.00
0.00
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MOZ24-ECX EMISSION Dec24
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0.01
0.01
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3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 161
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 323
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SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,533

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F)




SAY  2024-01-25
712 2024-01-24

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
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XBH4-GASOLINE RBOB FUT Mar24
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