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o~

72

KR41GCV20009-2024-02 O| RLE| A AV|HM S

N

o~

~.

.00

87,200.00 174,4%0\ 261,600.00 348,800.00




3. AlLt2| 2

EEUEE LR Y

KR4101V300 2024-03 ZAI|200X| =M E
KR4115V200 2024-02 $t=7 &

m)
=2
b
o
2

KR41CNV20(2024-02 iA=le7H M=
KR41CQV20(2024-02 20| X|AEHEHAIHEIHMZ
KR41CWV20 2024-02 ZYOI7HE M=
KR41DBV20(2024-02 LIGHIAJA7WE M E
KR41DKV20(2024-02 AAMAINHME
KR41EBV200 2024-02 2| g &X|F71 M
KR41ECV200 2024-02 HDCH CHAHRI 71 2k 7Y
KR4TESV200 2024-02 A4 HIO|Q 2 Z] A Y
KR41F5V200 2024-02 LGO|HX| &2 M7
KR41F8V200 2024-02 A ZEIfHM =
KR41FKV200 2024-02 2| 258X |F/HH M=
KR41FRV200 2024-02 BGFE|EH| LW E M &
KR41GCV20(2024-02 O| QHALAI|HMZ

0

I

o NE pE Mo

Mo X rx
o o

HJE

o| Z|Cf &AM oA ZH(VaR : 99%ME|ITFE,10Y7|E)

0.33

PO B NG I IS N B NG [ (RS W R O Y S }

0.35
0.33

0.3

0.23

’rT_I
£
£
2
o



2024-01-30
2024-01-29

2. TN &=
KR4101V30005-2024-03 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 84.81 169.63 254.44 339.25 424.06 508.88 593.69 678.50
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101V30005 2024-03 [AL200K|$ME 270
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -270 -270 -270 -270 -270 -270 -270
-5.33% -180 -180 -180 -180 -180 -180 -180
-2.67% -90 -90 -90 -90 -90 -90 -90
0% 0 0 0 0 0 0 0
2.67% 90 90 a0 90 a0 a0 a0
5.33% 180 180 180 180 180 180 180
8.00% 270 270 270 270 270 270 270




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



A

SAIY  2024-01-30
71ZY  2024-01-29

0] 3S&P500Q A 2 (FA]-T}HEH)
LAl 2 A

Mt e 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 981 0 981

A F7t5dH  |[ME 2,487 0 2,487 | &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 1,229.06 2,458.13 3,687.19 4,916.25 6,145.31 7,374.38 8,603.44 9,832.50
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 1,229.06 2,458.13 3,687.19 4,916.25 6,145.31 7,374.38 8,603.44 9,832.50

0.00
0.00
0.00
0.00 -



3. AlLtE|eE YRz

ESH4
HWAH4

HEE =0 S=d)

S&P500 EMINI FUT Mar24
SP500 MIC EMIN FUT Mar24

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

o
=)
y::
2
[0

199

FI\'I
£
£
2
o



SAY  2024-01-30

7212 2024-01-29
SOLSHEIAHE A M E N HAICEE H X AHA

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 7,900 -7,900
A Xl el 424 0 424\ % Q|
A &2t Mz 0 4,059 -4,059| 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 15.90 31.79 47.69 63.58 79.48 95.37 111.27 127.16
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (X| &40 A3 2l) (GE R
FXW213DCS KRW/EUR 31-01-24E 108
FXW213E1FC KRW/EUR 31-01-24E 70
FXW213E1W KRW/EUR 29-02-24E 28
FXW213ET1W KRW/EUR 29-02-24E 120
MOZ24 ECX EMISSION Dec24 632
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 6
4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F) (GRS






SAY  2024-01-30
7212 2024-01-29

0] 2LEACSH002IHA B (AT} E)

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,366 0 1,366
A F7t5dH  |[ME 3,562 0 3,562| & 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 7 T T T )
Or 0.00 4,381.75 8,763.50 13,145.25 17,527.00 21,908.75 26,290.50 30,672.25 35,054.00
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
;—r' 0.00 T T T J T T T 1
EI' 0.00 4,381.75 8,763.50 13,145.25 17,527.00 21,908.75 26,290.50 30,672.25 35,054.00
«J 0.00
-0.01
-0.01
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H)

HWBH4
NQH4

NASD100 MICRO EMIN Mar24
NASDAQ 100 E-MINI Dec20

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

ECLIE
285
109
CHl ey Bl




SAY  2024-01-30
7212 2024-01-29

SoLO|=Z30E I MAHHEZ ()

{2 cy A Of==(1) OHE@R) =ZX[M(1-2)
M Xl A2 27,488 0 27,488| & Q|
A NES A2l 33,552 0 33,552 | &t Q|

2. W7|AHe & Rx

3.ALE| Y &R ZTHE(X|CH&M0|ASAH) G REL I E))
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 161
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 323
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 439
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,757

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F) (THl- 2 TR



SAIY  2024-01-30

7212 2024-01-29
Ol LA X| QI A E3 A B (4] A-THE H)
1. A=A

e R

A M= Rt5H 0
tllgt FtEH  |ME 0
Mt E3t ME 0 0 O|ZtLH
A M= F7t5H 205 0 205
A {7tsd  |[M=E 1,004 0 1,004
A S35t ME 0 187 -187 |2
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 19.50 39.01 58.51 78.01 97.51 117.02 136.52 156.02
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 .00 20.63 41.26 61.89 82.52 103.15 123.78 144.41 165.04
'(‘IJ 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 19.50

T T

39.01

58.51 78.01 97.51

T

117.02

T 1

136.52 156.02

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 0.55 1.09

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 0.70 141

211 2.81 3.51

4.22

4.92 5.62

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

.00 333.50 667.00 1,000.50 1,334.0 1,667.50 2,001.00 2,334.50 2,668.00

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.55 1.09 1.64 2.18 2.73 3.27 3.82 4.36

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

.00 204.19 408.38 612.56 816.75 1,020.94 1,225.13 1,429.31 1,633.50

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 1
ol 0.00 0.58 1.17 1.75 2.33 2.91 4.66
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| 2 2o RXHE @ S U043 (EHS1: b
CLH4 WTI CRUDE FUTURE Mar24 16
COK4 BRENT CRUDE FUTR May24 26
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 9
XBH4 GASOLINE RBOB FUT Mar24 10
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



