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/

00 23.81 47.62 71%23 119.04 142.85 166.65 190.46
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0.00

0.00
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/
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T 1
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0.00
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/
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T 1
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KR4101V60002 2024-06 DAI|200K|F=ME 145
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -145 -145 -145 -145 -145 -145 -145
-5.33% -97 -97 -97 -97 -97 -97 -97
-2.67% -48 -48 -48 -48 -48 -48 -48
0% 0 0 0 0 0 0 0
2.67% 48 48 48 48 48 48 48
5.33% 97 97 97 97 97 97 97
8.00% 145 145 145 145 145 145 145
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KR4201V33528-2024-03 =352.5
.00 88.13 176.25 264.38 352.50 440.63 528.75 616.88 705.00
74
KR4201V33551-2024-03 =355
.00 88.75 177.50 266.25 355.00 443,75 532.50 621.25 710.00
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KR4301V33526-2024-03 X352.5

0.00

0.00

0.00

0.00

.00

88.13

176.25

264.38 352.50

440.63

528.75

616.88

0.00

0.00

0.00

0.00 -
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3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201V33528 2024-03 E352.5 2,038

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 744 744 744 744 744 744 744
-5.33% 743 742 741 738 736 732 728
-2.67% 604 593 581 569 558 546 534
0% 2 2 1 0 -2 -4 -7
2.67% -677 -677 -677 -677 -677 -677 -678
5.33% -1,357 -1,357 -1,357 -1,357 -1,357 -1,357 -1,357
8.00% -2,038 -2,038 -2,038 -2,038 -2,038 -2,038 -2,038
KR4201V33551 2024-03 E355 1,236

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 350 350 350 350 350 350 350
-5.33% 350 350 349 349 348 347 346
-2.67% 314 307 300 294 287 280 273
0% 4 3 2 0 -2 -5 -8
2.67% -408 -408 -408 -408 -408 -408 -409
5.33% -822 -822 -822 -822 -822 -822 -822
8.00% -1,236 -1,236 -1,236 -1,236 -1,236 -1,236 -1,236
KR4301V33526 2024-03 3525 434

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -434 -434 -434 -434 -434 -434 -434
-5.33% -207 -207 -207 -207 -207 -207 -207
-2.67% -13 -16 -18 -20 -23 -25 -27
0% 0 0 0 0 0 0 0
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2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
FXW213DCT' KRW/USD 29-03-24E 510
FXW213ETW KRW/USD 30-04-24E 246
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FXW213E2TC KRW/USD 31-05-24E 568
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— 0.00
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3'; 0.00 91.25 182.50 273.75 365.00 456.25 547.50 638.75 730.00
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3. AlLE| Y o] THE(X[CHE A= H) (THREH TR
KR4101V60002 2024-06 R AIR00K| =M= 65
7| XXpAtO] HENM
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -65 -65 -65 -65 -65 -65 -65
-5.33% -44 -44 -44 -44 -44 -44 -44
-2.67% -22 -22 -22 -22 -22 -22 -22
0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 44 44 44 44 44 44 44
8.00% 65 65 65 65 65 65 65
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2108840920KM-ICE Global Carbon Futures Index(ER) (7|

0.00

0.00

0.00

0.00

0.00

0.21 0.42 0.62 0.83 1.04 1.25 1.45

1.66

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

0.21 0.42 0.62 0.83 1.04 1.25 1.45

1.66

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
?—r‘ 0.00 T T T J T T T 1
ol 0.00 0.23 0.46 0.69 0.92 1.15 1.38 1.61 1.84
W 500
0.00
0.00
0.00 -
x|
3. AlLIZ|Q S 20| T RHS (A THE L0 4Z ) (EH9l: 2 Brel)
2108840920I ICE Global Carbon Futures Index(ER) (7| 829
2108840920 ICE Global Carbon Futures Index(ER) (O 166
2108841204 ICE Global Carbon Futures Index(ER) (O| 415
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SWSTAR000( 23t STAR 50 Index 231226(0]2f)

SWSTAROOO( A1t STAR 50 Index 231226(NH)
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KR4101V30005-2024-03 R A 5| 200X| $=ME

0.00 -

0.00

0.00

— 0.00

— 0.00 T T T X
ol 0.00 90.89 181.78 272.66 363.55 454.44 545.33 636.21 727.10

#6000

0.00

0.00

0.00
717

KR4106V30004-2024-03 A EH50ME

0.00 -

0.00

0.00

— 0.00

-]
— 0-00 T T T L T T T
ol 0.00 369.45 738.90 1,108.35 1,477.80 1,847.25 2,216.70 2,586.15 2,955.60

H o000

0.00

0.00

0.00



KR4122V40000-2024-04 A dspiZ| 2 M E

0.46 /

0.35 /

0.23 /
— 0.12
-nI-J /
=
f__ 0.00 . ; .
Or 0.00 230,500.00 /‘{,0'00.00 691,500.00 922,000.00
A 5, /

-0.23 /

-0.35

-0.46

7t
KR4128V30008-2024-03 StZ 7 A ZAHEM E

0.03 /

0.02 /

0.01 /
— 0.01
od /
=]
g_, 0.00 . ‘ ; . . . )
Or 0.00 7,037.50 14,075.00 21,1%8,/1;0.00 35,187.50 42,225.00 49,262.50 56,300.00
(“ -0.01

-0.01 /

-0.02

-0.03

7H4
KR4154V30004-2024-03 O|OIEJ|EME

0.07 /

0.05 /

0.03 /
— 0.02
Z /
=
L o000 x x \
Or 0.00 34,650.00 /@60.00 103,950.00 138,600.00
(‘IJ -0.02 /

-0.03 /

-0.05

-0.07
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0.02

0.02

0.01

—~ 0.01

T T 1

I 0.00

.00 6,100.00 12,200.00  18,300.00  24,400.0 30,500.00 36,600.00 42,700.00 48,800.00

M -0.01

o~

-0.01
-0.02

-0.02

0.34
0.26
0.17
— 0.09
o_ 000
# 009
-0.17
-0.26

-0.34

0.20
0.15
0.10

~ 005
od

=

L o000

o~

~

712

KR41CRV30005-2024-03 LGMEZHZ/WEME

o~

.00 171,500.00 343,0M 514,500.00 686,000.00

N
o~
T~

72

KR41FPV40001-2024-04 L EH| QHIfEME

T 1

ol 0.00 101,000.00 /{,0'00.00 303,000.00 404,000.00
M -0.05

-0.10

-0.15

-0.20




KR41G9V40000-2024-04 | 1 HIO| 7| HM =

0.07
0.06
0.04
— 0.02
3]
E_r_ 0.00 r ¢ . )
BF 0.00 37,200.00 74,400.00 111,600.00 148,800.00
4“ -0.02
-0.04
-0.06
-0.07 -
74
3. AlLI2|E £l X H F (X|CH=4 0|3 H) (THEHTER)
KR4101V3002024-03 ZAL|200X| =M E 80
KR4106V300 2024-03 ZAEHM50ME 4
KR4122V400 2024-04 AHSDIZHEM & 1
KR4128V300 2024-03 St27IASAIEME 3
KR4154V300 2024-03 O|OEJHHEME 1
KR41CLV3002024-03 M T HME 1
KR41CRV30( 2024-03 LGMEHUEME 0.27
KR41FPV400 2024-04 LE|QHINEME 1
KR41G9V40( 2024-04 2| DLHHIO| QI E M= 2
4. IPHAE 0| XL &0 4T A (VaR : 99%MUEF+FE,10Y7|&E (G oHel)
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0.00
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ol
I 500
ol 0.00 91.25 182.50 273.75 365.00 456.25 547.50 638.75 730.00
W 600
0.00
0.00
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7t
3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
KR4101V60002 2024-06 ZA L 200K | =M= 298
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -298 -298 -298 -298 -298 -298 -298
-5.33% -198 -198 -198 -198 -198 -198 -198
-2.67% -99 -99 -99 -99 -99 -99 -99
0% 0 0 0 0 0 0 0
2.67% 99 99 99 99 99 99 99
5.33% 198 198 198 198 198 198 198
8.00% 298 298 298 298 298 298 298
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Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 3,789 0 3,789
A F7t5dH  |[ME 1,670 0 1,670 | =LY
TE7|A|He| &=
ESH4-S&P500 EMINI FUT Mar24
0.01
0.00
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,294.31 2,588.63 3,882.94 5,177.25 6,471.56 7,765.88 9,060.19 10,354.50
4“ 0.00
0.00
0.00
-0.01 -
74
HWAH4-SP500 MIC EMIN FUT Mar24
0.01
0.00
0.00
— 0.00
2
ir' 0.00 T T T J T T T 1
EI' 0.00 1,294.31 2,588.63 3,882.94 5,177.25 6,471.56 7,765.88 9,060.19 10,354.50
<‘IJ 0.00
0.00
0.00
-0.01 -
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A 5 M= 0 0 0
NE= INES A2t 0 0 0/ &2
M =5t ME 0 0 0| &Q|
A 5 ME 0 7,756 -7,756
A Xl el 424 0 424\ % Q|
A &2t ME 1,180 2,867 -1,687| % 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 14.13 28.26 42.38 56.51 70.64 84.77 98.89 113.02
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (X| &40 A3 2l) (GE R
FXW213E2TC KRW/EUR 28-03-24E 83
FXW213E2TC KRW/EUR 28-03-24E 146
FXW213E3C(EUR/KRW 28-03-24E 94
MOZ24 ECX EMISSION Dec24 620
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 9
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THl- 2 3R



SAY  2024-03-14
712 2024-03-13

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,938 0 1,938
A F7t5dH  |[ME 2,653 0 2,653| &L
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 4,556.94 9,113.88 13,670.81 18,227.75 22,784.69 27,341.63 31,898.56 36,455.50
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
EI' 0.00 4,556.94 9,113.88 13,670.81 18,227.75 22,784.69 27,341.63 31,898.56 36,455.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE

~

HWBH4  NASD100 MICRO EMIN Mar24 212
NQH4 NASDAQ 100 E-MINI Dec20 155
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)



SAY  2024-03-14
712 2024-03-13

SoLO|=Z30E I MAHHEZ ()

7{eich & Of==(1) H=@2) =EX|M(1-2)
M Xl A2 58,696 0 58,696 | &t Q)
A NES A2l 82,378 0 82,378 &t 2|

2. 7N He &9 x

3. AlLIE| 2 £ L ZHF (X M0 AF ) (TH:HHakR)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 442
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,141
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 317
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 4,702

4. THHAZO| XM AZH(VaR : 99%HE|FF,1027|F) (EEI R



U7|AHe| &
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SAIY  2024-03-14
712 2024-03-13

of| L XA SR A B (K H-THYH)
A a3

0.00

r=

r=

B T

[

184

o

=ES

4

CLK4-WTI CRUDE FUTURE May 24

0.00

0.00

0.00

0.00

0.00

.00

19.31

38.63 57.94 77.25 96.56 115.88 135.19

154.50

0.00

0.00

0.00 -

0.00

717

CON4-BRENT CRUDE FUTR Jul24

0.00

0.00

0.00

0.00

0.00

.00

20.24

40.48 60.71 80.95 101.19 121.43 141.66

161.90

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

ECK4-E-mini Crude Oil May 24

/

00 19.31 38.63 57%25 96.56 115.88 135.19 154.50
7t
HOK4-NY Harb ULSD Fut May 24
.00

72

KR4175V30009-2024-03 H&{ME

o~

.00

328.75 657.50 986.25 1,315.0 1,643.75 1,972.50 2,301.25 2,630.00




NGK24-NATURAL GAS FUTR May 24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.46

0.00

0.00

0.00

0.00

72

QSK4-Low Su Gasoil G May 24

0.00

0.00

0.00

0.00

/

.00 198.31

T T

396.63

594.94 793.25 991.56

T

1,189.88

T 1

1,388.19 1,586.50

0.00

/

0.00

/

0.00

0.00

72

XBK4-GASOLINE RBOB FUT May 24

0.00

0.00

0.00

0.00

0.00

.00 0.65

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLK4 WTI CRUDE FUTURE May 24
CON4 BRENT CRUDE FUTR Jul24
ECK4 E-mini Crude Oil May 24
HOK4 NY Harb ULSD Fut May 24

KR4175V300 2024-03 Z2{ M2

NGK24 NATURAL GAS FUTR May 24
QSK4 Low Su Gasoil G May 24
XBK4 GASOLINE RBOB FUT May 24

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)
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