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o~

o~

72

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

N

o~

~.

.00

87,500.00 175,(;@0\ 262,500.00 350,000.00




KR4101V300 2024-03 ZAL|200X| =M=
KR4115V200 2024-02 ¢t

KR4116V200 2024-02 SCHAF7H M

KR4149V200 2024-02 HDHLCHQIZ2tH O/ E M =
KR4150V200 2024-02 SK3I0| A7 &
KR4154V200 2024-02 O|OtEIEHM =
KR41CLV2002024-02 MHIZHE M =
KR4TCNV20(2024-02 ZATDXNEME
KR41CQV20(2024-02 20| X|AEHEHAIHEIHMZ
KR41CWV20 2024-02 ZYOI7HE M=

KR41EBV200 2024-02 2| g &X|F7H M

KR41EEV200 2024-02 ot=H}O|utot7fHE M
KR41ESV200 2024-02 4+ 4
KR41ETV200 2024-02 A AIX|L|Of 2 7HE M
KR41F5V200 2024-02 LGO|LHX| &R M7 H &
KR41F8V200 2024-02 AT EJNHME
KR41FKV200 2024-02 2| 258X |F/HH M=
KR41FRV200 2024-02 BGFE|EH| Y/ E M =
KR41GCV20(2024-02 O| QA HAIEMZ

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

’rT_I
£
£
2
o



2024-02-05
2024-02-02

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 88.51 177.03 265.54 354.05 442.56 531.08 619.59 708.10
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101V30005 2024-03 ZAL200K| =M= 269
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -269 -269 -269 -269 -269 -269 -269
-5.33% -179 -179 -179 -179 -179 -179 -179
-2.67% -90 -90 -90 -90 -90 -90 -90
0% 0 0 0 0 0 0 0
2.67% 90 90 90 90 90 90 90
5.33% 179 179 179 179 179 179 179
8.00% 269 269 269 269 269 269 269




onl

A

Z| Aol A= MU (VaR : 99%
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A

SAY  2024-02-05
71ZY 2024-02-02

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

A 7t5d (M= 0 0 0

A 7t5d  |d= 0 0 0/ Lh

A wt5H  |d= 984 0 984

A 7t5d (M= 2,493 0 2,493 L

UIAFHe| &=
ESH4-S&P500 EMINI FUT Mar24
0.00
0.00
0.00
0.00
0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
0.00 1,232.13 2,464.25 3,696.38 4,928.50 6,160.63 7,392.75 8,624.88 9,857.00
0.00
0.00
0.00
0.00 -
7t4
HWAH4-SP500 MIC EMIN FUT Mar24
0.00
0.00
0.00
0.00
0.00 T T T d T T T 1
0.00 1,232.13 2,464.25 3,696.38 4,928.50 6,160.63 7,392.75 8,624.88 9,857.00

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)

2
o

199

2
o




2024-02-05

ol
=

Al

2024-02-02

71EY

ofjol| ol o
KO0 | KO KO | KO
o|lo|lo|lo| x|~
N || oy
1148
% )
o|lo|oco|jo|o|~
n al
e Q
(<o) —
olo|o|o|x | o
o]
<
OHU | o0 | LH | OHU | o | LH
T4 LR =L =
[y e
ho| | Ko |
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OF | K | o |OF | K |uo
EIEERT T T
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2. WINHY 2R

MOZ24-ECX EMISSION Dec24

15.55 31.10 46.64 62.19 77.74 93.29 108.83 124.38

0.00

ol

27

119

652

FXW213ETW KRW/EUR 29-02-24E

FXW213ETW KRW/EUR 29-02-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

ol

CH=Aof| &3 (VaR : 99%

e

4. OpMAE O



SAY  2024-02-05
712 2024-02-02

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,358 0 1,358
A F7t5dH  |[ME 3,589 0 3,589| ZkLY
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 4,359.19 8,718.38 13,077.56 17,436.75 21,795.94 26,155.13 30,514.31 34,873.50
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
ol 0.00 4,359.19 8,718.38 13,077.56 17,436.75 21,79594  26,155.13  30,514.31  34,873.50
<‘IJ 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)
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SAY  2024-02-05
712 2024-02-02

SoLO|=Z30E I MAHHEZ ()

74 2H CH A
et K= ] 0 0 0 &2
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 165
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 329
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 448
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,793

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



SAY  2024-02-05
712 2024-02-02

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= *7t5H 0 0 0
tllgt FtEH  |ME 0 0 0
A E3t ME 0 0 O|ZtLH
A M= F7t5H 194 0 194
A {7tsd  |[M=E 961 0 961
A S35t ME 0 185 -185| &Ly
o] B
CLH4-WTI CRUDE FUTURE Mar24
.00 18.46 36.91 55.37 73.82 92.28 110.73 129.19 147.64
74
COK4-BRENT CRUDE FUTR May24
.00 19.60 39.21 58.81 78.41 98.01 117.62 137.22 156.82




0.00

712

ECH4-E-mini Crude Oil Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 18.46

T T

36.91

55.37 73.82 92.28

T

110.73

T 1

129.19 147.64

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 0.68 1.36

2.03 2.71 3.39

4.07

4.74 5.42

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

.00 330.48 660.95 991.43 1,321.9 1,652.38 1,982.85 2,313.33 2,643.80

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

.00 209.25 418.50 627.75 837.00 1,046.25 1,255.50 1,464.75 1,674.00

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 0.55 1.10 1.64 2.19 2.74 438
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 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 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



