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132
Tl et




2 2024-03-20
2024-03-19

A 2t5 Ma 0 0 0
NE= INES A2t 0 0 0/ &2
M =5t ME 0 0 0| &Q|
A 5 ME 0 5,608 -5,608
Sl Xl el 424 0 424\ % Q|
A &2t ME 1,196 2,906 -1,710| & 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 15.36 30.72 46.07 61.43 76.79 92.15 107.50 122.86
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 85
FXW213E2TC KRW/EUR 28-03-24E 148
FXW213E3C(EUR/KRW 28-03-24E 96
MOZ24 ECX EMISSION Dec24 449
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 7
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THEHTHR)

987
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0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,921 0 1,921
A F7t5dH  |[ME 2,642 0 2,642 | ZHLY
TE7|A|He| &=
HWBMA4-NASD100 MICRO EMIN JUN24
0.02
0.01
0.01
— 0.00
&l
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,557.88 9,115.75 13,673.63 18,231.50 22,789.38 27,347.25 31,905.13 36,463.00
4“ 0.00
-0.01
-0.01
-0.02 -
74
NQM4-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 4,557.88 9,115.75 13,673.63 18,231.50 22,789.38 27,347.25 31,905.13 36,463.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -
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HWBM4
NQM4

NASD100 MICRO EMIN JUN24
NASDAQ 100 E-MINI Dec20

o A=l (VaR : 99% A E|FF, 102 7| F)
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o
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SoLO|=Z30E I MAHHEZ ()

74 2H CH A
et K= ] 0 0 0 &2
A NES A2l 84,367 0 84,367 | 2|

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 442
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,143
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 4,706
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 476

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

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

0.00

r=

r=

B T

[

187

o

=ES

4

CLK4-WTI CRUDE FUTURE May 24

0.00

0.00

0.00

0.00

0.00

.00

20.54

41.08 61.62 82.16 102.70 123.24 143.78

164.32

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

21.36

42.71 64.07 85.42 106.78 128.13 149.49

170.84

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 20.54 41.08 61%16 102.70 123.24 143.78 164.32
7t
HOK4-NY Harb ULSD Fut May 24
.00

72

KR4175V40008-2024-04 | ME

o~

.00

334.25 668.50 1,002.75 1,337.0 1,671.25 2,005.50 2,339.75 2,674.00




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

/

.00 210.19

T T

420.38

630.56 840.75 1,050.94

T

1,261.13

T 1

1,471.31 1,681.50

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 0.69

0.00

0.00

0.00

0.00
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CLK4
CON4
ECK4
HOK4

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

KR4175V400 2024-04 M E

NGK24
QSK4
XBK4

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

o &= H(VaR : 99%LE|FF, 10 7| F)
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-
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