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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -122 -122 -122 -122 -122 -122 -122
-5.33% -81 -81 -81 -81 -81 -81 -81
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 81 81 81 81 81 81 81
8.00% 122 122 122 122 122 122 122
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HCJ4-HSCEI Futures Apr24
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KR4201V53708-2024-05 =370
.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
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KR4201V53724-2024-05 =372.5
.00 93.13 186.25 279.38 372.50 465.63 558.75 651.88 745.00
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KR4301V53706-2024-05 5370

0.00

0.00

0.00

0.00

0.00

.00

92.50

185.00

277.50

370.00

462.50

555.00

647.50

0.00

0.00

0.00 -
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KR4201V53708 2024-05 =370 1,267
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 367 361 353 341 326 307 286
-5.33% 348 332 312 288 261 231 199
-2.67% 288 256 221 183 142 100 56
0% 150 101 51 0 -52 -104 -157
2.67% -106 -163 -220 =277 -335 -392 -449
5.33% -494 -547 -600 -655 -710 -765 -821
8.00% -997 -1,036 -1,079 -1,123 -1,170 -1,218 -1,267
KR4201V53724 2024-05 2372.5 649
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 171 169 165 159 152 144 134
-5.33% 163 156 147 136 123 108 92
-2.67% 138 123 106 87 67 46 23
0% 76 52 26 0 =27 -54 -82
2.67% -44 -75 -106 -136 -167 -198 -228
5.33% -235 -265 -295 -326 -356 -387 -418
8.00% -492 -516 -540 -566 -593 -621 -649
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -585 -585 -585 -586 -586 -588 -589
-5.33% -370 -371 -372 -375 =377 -381 -385
-2.67% -161 -164 -169 -175 -181 -188 -195
0% 29 20 10 0 -10 -21 -32
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FXW213ETW KRW/USD 30-04-24E
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A LE| Y &R ZHF(Z|C &AL ZH) (THREH TR
KR4101V60002 2024-06 DA L[200K| =M= 86
|_7|c_x|.)\|-o| tﬁEA—l
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -86 -86 -86 -86 -86 -86 -86
-5.33% -57 -57 -57 -57 -57 -57 -57
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 57 57 57 57 57 57 57
8.00% 86 86 86 86 86 86 86
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|
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0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89
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2108840920KM-ICE Global Carbon Futures Index(ER) (7|
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2108840920MZ-ICE Global Carbon Futures Index(ER) (HI
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ir‘ 0.00 T T T J T T T 1
ol 0.00 0.27 0.54 0.81 1.08 1.35 1.62 1.89 2.16
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21088403211ICE Global Carbon Futures Index(ER) (O| 469
2108840920! ICE Global Carbon Futures Index(ER) (7| 937
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KR4101V60002-2024-06 A A I|200X| $=ME

0.00 -

0.00

0.00

0.00

0.00

0.00

90.09 180.18 270.26 360.35 450.44 540.53 630.61
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0.00

0.00

0.00
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0.01 -
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KR4145V50000-2024-05 LGC| A S E|0|7|EME

0.01

0.00

0.00

0.00

.00
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-0.01

-0.01
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74
KR41C6V50009-2024-05 Of 2 B T A| 2| 7{H M E
.00
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24,500.00 49,0:)%\ 73,500.00 98,000.00




0.38

0.29

0.19

0.10

0.00
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-0.19

-0.29
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0.25
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0.08

0.00
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.00
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o~
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28,250.00 56,5;)%\ 84,750.00 113,000.00
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—~ 0.01

T T 1
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— 001
o_ 000
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od
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L o000
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3. AlLtE| Y QX F (X[ A0 42 H) CHP|.8H AR
KR4101V600 2024-06 ZAL|200K|$ME 29
KR4145V500 2024-05 LGC|AZHO|7|H M E 1
KR4151V500 2024-05 GSAAINEME 0.22
KR41C6V50C 2024-05 Ot HHA|Z /| H M= 0.12
KR41CFV500 2024-05 717}/ EME 043
KR41CRV50( 2024-05 LGMEAZIE M E 1
KR41D1V50( 2024-05 CJM| LM S E M E 0.27
KR41E5V500 2024-05 SOt 7lEME 0.09
KR41EXV5002024-05 7t7t A J=IE M= 1
KR41F6V500 2024-05 7t7t YU I I HE M E 1
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onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2024-04-19
712 2024-04-18

A {715 |ME 0 0 0
tllgt f7t5d  |ME 0 0 O|ZHLH
A e = A 4,347 0 4,347
= [IEH  |ME 1,804 0 1,804 G
TE7|A|He| &=
ESM4-S&P500 EMINI FUT JUN24
0.01
0.00
0.00
— 0.00
&l
E,i 0.00 T T T ? T T T )
6F 0.00 1,265.56 2,531.13 3,796.69 5,062.25 6,327.81 7,593.38 8,858.94 10,124.50
4“ 0.00
0.00
0.00
-0.01 -
74
HWAM4-SP500 MIC EMIN FUT Jun24
0.01
0.00
0.00
— 0.00
2
;—r’ 0.00 T T T J T T T 1
EI' 0.00 1,265.56 2,531.13 3,796.69 5,062.25 6,327.81 7,593.38 8,858.94 10,124.50
<‘IJ 0.00
0.00
0.00
-0.01 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ESM4
HWAM4

S&P500 EMINI FUT JUN24
SP500 MIC EMIN FUT Jun24

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

CHl ey Bl
348
144
Tl et




2024-04-19

ol
=

Al

2024-04-18

71EY

ol \of| ool
KO0 | KO KO | KO
o|lo|ojlo|— | N
Ol M| —
11311
¥ \
(e 2 e 2 i@ 2 o) B I @ 2 I e\
(e») —
< —
oO|lo|o|o|—|O
™
™M

OHU | o0 | LH | OHU | o | LH
T4 LR =L =

[y e
o | Kol |
7%.§7W§
OF | K | o |OF | K |uo
EIEERT T T
i el ol B R R TS

2. WINHY 2R

MOZ24-ECX EMISSION Dec24

17.50 34.99 52.49 69.98 87.48 104.97 122.47 139.96

0.00

ol

89
329

FXW213E3SCKRW/EUR 30-04-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

on

@

Z|Cf& Mol A2 (VaR : 99% A 2| $=F,1027

4. mpMArE O

647



SAY  2024-04-19
712 2024-04-18

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 2,330 0 2,330
A F7t5dH  |[ME 2,048 0 2,048 | ZFLY
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 4,414.63 8,829.25 13,243.88 17,658.50 22,073.13 26,487.75 30,902.38 35,317.00
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 4,414.63 8,829.25 13,243.88 17,658.50 22,073.13 26,487.75 30,902.38 35,317.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H)

(EH2l: e Btel)
HWBM4 NASD100 MICRO EMIN JUN24 164
NQM4 NASDAQ 100 E-MINI Dec20 186
4. THIAEC| AhE A0 A ZU(VaR : 99%ME|SF,1027|F) (EH2l: e Btel)

277



2024-04-19
2024-04-18

SoLO|=Z30E I MAHHEZ ()

2. WI|MHEe &

7{eich &
et A= — 0 0&el
A NES A2l 131,531 0 131,531| & Q)

19

F=

3. AL 29 F RS @{H2 M43 )

oo

SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00OC KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

o] Z|c& Ao ASH(VaR : 99%AE|FF 102 7| F)

FI:I
£
1=
2
rio



U7|AHe| &

A

SAIY 2024-04-19
712 2024-04-18

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

0.00

r=

r=

B T

[

233

o

=ES

4

CLN4-WTI CRUDE FUTURE JUN24

0.00

0.00

0.00

0.00

0.00

.00

20.40

40.81 61.21 81.61 102.01 122.42 142.82

163.22

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

21.65

43.30 64.95 86.60 108.25 129.90 151.55

173.20

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

ECN4-E-mini Crude Oil JUI24

/

00 20.40 40.81 61%61 102.01 122.42 142.82 163.22
72
HONA4-NY Harb ULSD Fut Jul24
.00

72

KR4175V50007-2024-05 | ME

o~

.00

342.63 685.25 1,027.88 1,370.5! 1,713.13 2,055.75 2,398.38 2,741.00




NGN24-NATURAL GAS FUTR JUI24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.57

0.00

0.00

0.00

0.00

72

QSN4-Low Su Gasoil G JUL24

0.00

0.00

0.00

0.00

/

.00 201.69

T T

403.38

605.06 806.75 1,008.44

T

1,210.13

T 1

1,411.81 1,613.50

0.00

/

0.00

/

0.00

0.00

72

XBN4-GASOLINE RBOB FUT JUI24

0.00

0.00

0.00

0.00

0.00

.00 0.66

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLN4 WTI CRUDE FUTURE JUN24
CON4 BRENT CRUDE FUTR Jul24
ECN4 E-mini Crude Qil JUI24
HON4 NY Harb ULSD Fut Jul24

KR4175V500 2024-05 &M=

NGN24 NATURAL GAS FUTR JUI24
QSN4 Low Su Gasoil G JUL24
XBN4 GASOLINE RBOB FUT JUI24

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

I’_T_I
£
1E
2
o



