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o~

o~

~.

.00

412,500.00 825,0‘(h\ 1,237,500.00 1,650,000.00

o~

.

o~

72

KR41F5V20001-2024-02 LGO| L X| &2 MIIEME

N

o~

~.

.00

186,000.00 372,@0\ 558,000.00 744,000.00




0.22

0.16

0.11

0.05

0.00

-0.05

-0.11

-0.16

-0.22

0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.14

0.11

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.14

KR41F8V20005-2024-02 AT EJ|HME

N

o~

~.

.00 109,500.00 219,% 328,500.00 438,000.00
7t
KR41FKV20004-2024-02 HIZ| X 8 X|FIHEHME
.00 32,600.00 65,2;)%\ 97,800.00 130,400.00
7t
KR41FRV20009-2024-02 BGFE|E| L 7| EHME
.00

70,950.00 141,9%0\ 212,850.00 283,800.00




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

0.18 -

0.14
0.09
—~ 0.05
&
E,i 0.00 T ‘ T 1
ol 0.00 91,450.00 182,900.00 274,350.00 365,800.00
4“ -0.05
-0.09
-0.14
-0.18
74
3. AlL2| 2 £ X F (X Ao dI ) (SRl )
KR4101V300 2024-03 ZAL|200X| =M= 68
KR4111V200 2024-02 A HHXPNEM = 3
KR4115V2002024-02 St M HIH ML =
KR4119V200 2024-02 7|0 E M =
KR4140V200 2024-02 StLtg8XIF/HEM = 3
KR4149V200 2024-02 HDRCH QI Z 2t RO 7HH M = 0.33
KR4150V200 2024-02 SKSIO|HAIHE M Z 2
KR41C6V20C 2024-02 OFZ 2| HA|Z 7 H M = 1
KR41C9V20C 2024-02 SIS/ HEM = 032
KR41CLV200 2024-02 M HIZHEME 0.06
KR41CNV20(2024-02 ZATDXIHHME 1
KR41CQV20(2024-02 20| X|AHE QIHEIHHM = 2
KR41CTV2002024-02 AHMESI X7 E M = 0.2
KR41CWV20 2024-02 2YO|7HEM S 1
KR41DKV20(2024-02 ZAHATYHM S 1
KR41EBV200 2024-02 Q2|2 8X|F/HE M Z 0.35
KR41ECV2002024-02 HDCHO{ M AT LI H ML = 033
KR4TENV20(2024-02 SZIMO|A|HMZ 0.32
KR4TESV200 2024-02 & JHIO| Q2 X ATHHMF 1
KR41F5V200 2024-02 LGO|HX| &SR MWE M= 03
KR41F8V200 2024-02 AT EINHM = 1
KR41FKV200 2024-02 2| XS XIFIHEME 1
KR41FRV200 2024-02 BGFZ|EH| L7 E M S 0.23
KR41GCV20(2024-02 O| RE|ALYAINEM S 2




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2024-01-31
2024-01-30

2. TN &=
KR4101V30005-2024-03 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 84.68 169.35 254.03 338.70 423.38 508.05 592.73 677.40
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101V30005 2024-03 [AL200K|$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  2024-01-31
712 2024-01-30

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

Mt e 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 989 0 989

A F7t5dH  |[ME 2,507 0 2,507 | &L

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 1,238.63 2,477.25 3,715.88 4,954.50 6,193.13 7,431.75 8,670.38 9,909.00
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 T T T T 1
0.00 1,238.63 2,477.25 3,715.88 4,954.50 6,193.13 7,431.75 8,670.38 9,909.00

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

FI\'I
£
£
2
o



SAIY  2024-01-31

712 2024-01-30
SOLSHEIAHZEHMEQAHAICEE E XL HA

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 8,523 -8,523
A Xl el 424 0 424\ % Q|
A &2t Mz 0 4,030 -4,030| &2
2. M7|A ™| &l X
MOZ24-ECX EMISSION Dec24
0.00
0.00
0.00
—~ 0.00
&l
ir_ 0.00
Or 0.00 15.45 30.89 46.34 61.78 77.23 92.67 108.12 123.56
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 107
FXW213E1FC KRW/EUR 31-01-24E 69
FXW213E1W KRW/EUR 29-02-24E 27
FXW213ET1W KRW/EUR 29-02-24E 119
MOZ24 ECX EMISSION Dec24 682
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 7
4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F) (GRS






SAIY  2024-01-31
712 2024-01-30

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,380 0 1,380
A F7t5dH  |[ME 3,598 0 3,598| ZrLY
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 4,426.50 8,853.00 13,279.50 17,706.00 22,132.50 26,559.00 30,985.50 35,412.00
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
ir' 0.00 T T T J T T T 1
EI' 0.00 4,426.50 8,853.00 13,279.50 17,706.00 22,132.50 26,559.00 30,985.50 35,412.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. AILfE| R £ FTHSE[CHE 0| =)
HWBH4  NASD100 MICRO EMIN Mar24
NQH4 NASDAQ 100 E-MINI Dec20

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)

FI\'I
£
£
2
o




2024-01-31
2024-01-30

SoLO|=Z30E I MAHHEZ ()

2. WI|MHEe &

3. AlLI2| 2

74 2H CH A
M Xl A2 0 0| &Q|
A K| A2l 33,552 0 33,552 | &t Q|
o) B
H SRz HFE[CHEHHSH) (TH-EHOFRI)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 162
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 324
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 441
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,765
O| A& Mo AU (VaR : 99%AE|LFE,10Y7|F) (THl- 2 T3



SAIY  2024-01-31
712 2024-01-30

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
tllgt FtEH  |ME 0
A E3t ME 0 0 O|ZtLH
A M= F7t5H 202 0 202
A {7tsd  |[M=E 984 0 984
A S35t ME 0 186 -186/| &Ly
o] B
CLH4-WTI CRUDE FUTURE Mar24
.00 19.20 38.39 57.59 76.78 95.98 115.17 134.37 153.56
74
COK4-BRENT CRUDE FUTR May24
.00 20.36 40.73 61.09 81.45 101.81 122.18 142.54 162.90




0.00

712

ECH4-E-mini Crude Oil Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 19.20

T T

38.39

57.59 76.78 95.98

T

115.17

T 1

134.37 153.56

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 0.51 1.03

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 1.40

2.10 2.80 3.50

4.20

4.90 5.60

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

.00 332.10 664.20 996.30 1,328.4 1,660.50 1,992.60 2,324.70 2,656.80

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.51 1.03 1.54 2.05 2.56 3.08 3.59 4.10

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

.00 208.63 417.25 625.88 834.50 1,043.13 1,251.75 1,460.38 1,669.00

0.00

/

0.00

/

0.00

/



0.00 -

0.00

712

XBH4-GASOLINE RBOB FUT Mar24

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. 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 17
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



