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4. TH4YE2| ZtHE oY T H(VaR : 9% UE[+F,10U7|F) (THel: = 2k 3)




2024-05-03

ol
=

Al

2024-05-02

71EY

O | —
O
U

o | O

O | —
O
)

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2024-05-03

ol
=

Al

2024-05-02

71EY

[@XNe)]
[e)]
[qV]
A-:

o | O

[@XNe)]
[e)]
Sl
o

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



2024-05-03

ol
=

Al

2024-05-02

71EY

H20

of| o
KO0 KO
OO |~
N~ | oo
0 | —
< |
o|lo|o|m
[e0)
"y
OO |~ O
N~
Q.
<
Tl Tl
Klo Klo
of | LH | of | LH
<F || <F |
3| 3|
Ko Ko
DN ECEINEC
OF | o | OF | wo
EIET T
A IR IR

2. WINHY £YTE

ol

594
424

196

FXW213E2TC KRW/USD 31-05-24E

FXW213E3TCKRW/USD 28-06-24E

FXW213E4SCKRW/USD 31-07-24E

IEOOBD8RGM75

onl



2024-05-03
2024-05-02

A OFEKRX3009!

BT

-|>|

.I

KR4101V60002-2024-06 DA 1| 200K | =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 91.34 182.68 274.01 365.35 456.69 548.03 639.36 730.70
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101V60002 2024-06 DA L[200K| =M= 87
|_7|c_x|.)\|-o| tﬁEA—l
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -87 -87 -87 -87 -87 -87 -87
-5.33% -58 -58 -58 -58 -58 -58 -58
-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% 58 58 58 58 58 58 58
8.00% 87 87 87 87 87 87 87




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2 2024-05-03
2 2024-05-02

U7|AHe| &

A

=

2108840321MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

0.00

0.00

0.00

0.00 -

71

2108840920KM-ICE Global Carbon Futures Index(ER) (7|

0.00

0.00

0.00

0.00

0.00

0.27 0.54 0.81 1.08 1.35 1.62 1.89

2.16

0.00

0.00

0.00

0.00 -



2108840920MZ-ICE Global Carbon Futures Index(ER) (HI

0.00
0.00
0.00
— 0.00
&l
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
W 500
0.00
0.00
0.00 -
7t
3. AlLIZ|2E 2o REHS @A Lo 4SY) (EH9l: 2 Brel)
21088403211ICE Global Carbon Futures Index(ER) (O| 468
2108840920! ICE Global Carbon Futures Index(ER) (7| 936
2108840920! ICE Global Carbon Futures Index(ER) (| 187
4. IPYAHEO| X|C&A0 4 =M (VaR : 9% L E|FFE, 108 7|F) (THR - EH TR

-
2]
()]
[}



2024-05-03
2024-05-02

=
=

o
o

Al
7=

SN | NN =S
oF [N | o | — oF
&l | ®© =
< == =
© ] ]
i = =
of |of| |of|of s o o
KO | KO K0 | KO S S
O O | O | W || —
< | m | 3
o o 9
= 1 —
Q) >
~ L
olo|o|lo|o|— o e
& = Z
A _
—
O
R x
< —
o|lo|o|o|<|0O m © nMu x|_.._
I . @ et ~
o o ) o
- 2 o =
) S R e =
(7] ~ —_— wn N
a & N = KH
2 % <k
: F w5 m
K ~ nnm rA_».L _Ml_.L Q L M-_
. (N o0 o v @ N3
o o < o a Lo Z 2
OhU | o | LH | Ofu | ol | LH N ) <0 0w @) e
- - | T G N = © O Z o ()
<R L] o 5 - L 0 «x 00
= Mo oo = < (a4
= d x x v 3
[ [ o = 2 2 5 < S
Klo Klo 4 .__M_I._ N w of
R <k BT R4 | CZZ 5w i
OF | K | o |oF | < | ufo __L.WKKEK <0
© = = Z =3
Ki a M S 5 2 <
- - o o 4 S 4
ol of ~n « N\ o] M
_.I_u _.Iﬁ _.I_u T IT T 41 44 vWA m ®) W )
i i vl ol I S | S wq = oL Lo = 0 oI
K s 8 8 8 8°8 8 8 8 o o
< o o o o o o o o o |_._._.I <0
~ J EY
- AJ_IV_Ill..l ol —_—
od 1oHR/I0F = =
al %) <



2024-05-03

ol
=

Al

2024-05-02

71EY

of |\ of
KO | KO
o | o
X
!
<
o | O
o | ©
F
o)
<
ol | ofl
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

— | v« [~ |~
~ Kl

Mo o
o an £
AN NN AN M
Al AN AN
O O o O
o O O —
M N N M
AN AN AN
x x x x
(V] (] (V] (]
T T T T
£ £ £ £
nn v N n
Y LY
o jo! jo! ol
d <1l
o O O O
o O O O
o O O O
o O O O
9o o 9
vy NN "N M
=
vy . i v

onl



2024-05-03

ol
=

Al

2024-05-02

71EY

ol | of
KO | KO
QO | —
o
©
o | O
QO | —
o
o)
ol | ol
<I|<I
ks
K | K
k| =
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

SWSTAR000( 23t STAR 50 Index 231226(0]2f)

SWSTAROOO( A1t STAR 50 Index 231226(NH)

SWSTAR000( A8t STAR 50 Index 231226(MH 2| X)

SWSTAROOO( A1t STAR 50 Index 231226(7|3)

onl



SAY  2024-05-03
712 2024-05-02

Of| #{E| 2 ot U HhAt 2 = B K4k

o

U7|AHe| &

=E

=

KR4101V60002-2024-06 A A I|200X| $=ME

0.00 -

0.00

0.00

— 0.00

— 0.00 T T T X
ol 0.00 91.34 182.68 274.01 365.35 456.69 548.03 639.36 730.70

#6000

0.00

0.00

0.00
717

KR4105V50004-2024-05 O|L| 2 A I|200 M=

0.00 -

0.00

0.00

— 0.00

-]
— 0.00 T T T X
ol 0.00 91.10 182.19 273.29 364.38 455.48 546.57 637.67 728.76

H o000

0.00

0.00

0.00



KR4145V50000-2024-05 LGC| A Z 80| 7|HM E

0.01

0.01

0.01

—~ 0.00

T T 1

I 0.00

.00

2,605.00 5,210.00 7,815.00 10,420.0 13,025.00 15,630.00  18,235.00  20,840.00

H o00

o~

-0.01

o~

-0.01

~

-0.01

712

KR4151V50008-2024-05 GSZA 7| HME

0.02

0.01
0.01
— 0.00
o_ 000
# 000
-0.01
-0.01

-0.02

0.42
0.31
0.21

~ 010
od

=

L o000

H -0.10
-0.21
-0.31

-0.42

T~

o~

~ |

.00

4,062.50 8,125.00 12,187.50  16,250.0 20,312.50  24,375.00  28,437.50  32,500.00

o~

o~

~

72

KR41CRV50003-2024-05 LGS HZ/WEM S

N

o~

o~ Y |

209,250.00 418,5M 627,750.00 837,000.00




rlo
=
i
i
e
X
MHo

KR41CYV50009-2024-05 $t

0.01

0.00

0.00

0.00

0.00

0.00

0.00

0.00

-0.01

0.02

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.02

0.03

0.02

0.02

0.01

0.00

-0.01

-0.02

-0.02

-0.03

~

.00

1,442.50 2,885.00 4,327.50 5,770.0 7,212.50 8,655.00 10,097.50  11,540.00

o~

o~

~

712

KR41EXV50007-2024-05 7} 7t LAY = 7| H M =

~

.00

5,500.00 11,000.00 16,500.00  22,000.0 27,500.00 33,000.00 38,500.00 44,000.00

o~

o~

~

72

KR41FLV50009-2024-05 HO{H|AVEHME

~

0.00

7,887.50 15,775.00  23,662.50  31,550.0 39,437.50 47,325.00 55,212.50  63,100.00




3. AlLt2| 2

H 2ol AxHE (X[ C Ao H42Y)
KR4101V600 2024-06 ZAI|200X| =M &
KR4105V500 2024-05 O|L|ZAI|200 M=
KR4145V500 2024-05 LGC|AS20|7EM =
KR4151V500 2024-05 GSA MW EHM =
KR41CRV50( 2024-05 LGS HZANHME
KR41CYV50C 2024-05 $H2A|A :W%**%
KR41EXV500 2024-05 7}7+ A & ¥
KR41FLV5001 2024-05 & O{H| A 7|

mE |>I

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

/rl\'l
£
1E
2
o



2024-05-03
2024-05-02

22| OFQI A (F4-THEE)(F)

=(1) O &= (2)
M e = A 0 1,643 -1,643 | &L
A FEH (M= 8,586 0 8,586 | 2Ly
2. M7|A|-He| &l x
KR4101V60002-2024-06 T A I|200X| =M E
0.00
0.00
0.00
— 0.00
x
;"ir, 0.00
SI' 0.00 91.34 182.68 274.01 365.35 456.69 548.03 639.36 730.70
<‘IJ 0.00
0.00
0.00
0.00
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (THREH TR
KR4101V60002 2024-06 DA I R00K| =M E 685
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -685 -685 -685 -685 -685 -685 -685
-5.33% -457 -457 -457 -457 -457 -457 -457
-2.67% -228 -228 -228 -228 -228 -228 -228
0% 0 0 0 0 0 0 0
2.67% 228 228 228 228 228 228 228
5.33% 457 457 457 457 457 457 457
8.00% 685 685 685 685 685 685 685




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY 2024-05-03
7|&=2  2024-05-02
O] 3S&P500Q1 & A o (= Al_m}

U7|AHe| &

A

0.01

0.00

0.00

0.00

0.00

0.00

0.00

0.00

-0.01

0.01

0.00

0.00

0.00

0.00

0.00

0.00

0.00

-0.01

Mt F75H (M= 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 4,680 0 4,680

A F7t5dH  |[ME 1,937 0 1,937 | &Y

o) B
ESM4-S&P500 EMINI FUT JUN24
.00 1,261.63 2,523.25 3,784.88 5,046.50 6,308.13 7,569.75 8,831.38 10,093.00
74
HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,261.63 2,523.25 3,784.88 5,046.50 6,308.13 7,569.75 8,831.38 10,093.00




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
374
155
Tl et




2024-05-03

ol
=

Al

2024-05-02

71EY

ofjol| ol o
KO0 | KO KO | KO
o|lo|lol~|—|0o
< || !
o | 0|
N )
o|lo|lo|—|o|o
< n
o L
<t —
o|lo|lojlo|—|o
(a8}
o
OHU | o0 | LH | OHU | o | LH
T4 LR =L =
[y e
ho| | Ko |
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

16.96 33.91 50.87 67.82 84.78 101.73 118.69 135.64

0.00

ol

107
395

FXW213E4W KRW/EUR 31-05-24E

FXW213E4W KRW/EUR 31-05-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

ol

CH=Aof| &3 (VaR : 99%

e

4. OpMAE O

785



SAY  2024-05-03
712 2024-05-02

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 2,299 0 2,299
A F7t5dH  |[ME 2,214 0 2,214| 2Ly
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 4,359.56 8,719.13 13,078.69 17,438.25 21,797.81 26,157.38 30,516.94 34,876.50
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
i[ 0.00 T T T J T T T 1
EI' 0.00 4,359.56 8,719.13 13,078.69 17,438.25 21,797.81 26,157.38 30,516.94 34,876.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H)

HWBM4
NQM4

NASD100 MICRO EMIN JUN24
NASDAQ 100 E-MINI Dec20

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

(EHS: 4 3rl)
177
184
(EHS): 4 Bhg)




SAY  2024-05-03
712 2024-05-02

SoLO|=Z30E I MAHHEZ ()

74 2H CH A
et K= ] 0 0 0 &2
A NES A2l 150,060 0 150,060 | & 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 435
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 937
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,713
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,964

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



U7|AHe| &

A

SAY  2024-05-03
712 2024-05-02

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

r=

[

r=
22|

0 179

0.00

19

=

CLN4-WTI CRUDE FUTURE JUN24

0.00

0.00

0.00

0.00

0.00
0.00

19.61

39.22 58.83 78.44 98.05 117.66 137.27

156.88

0.00

0.00

0.00 -

0.00

717

CON4-BRENT CRUDE FUTR Jul24

0.00

0.00

0.00

0.00

0.00
0.00

20.86

41.72 62.58 83.44 104.30 125.16 146.02

166.88

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 19.61 39.22 58%44 98.05 117.66 137.27 156.88
72
HONA4-NY Harb ULSD Fut Jul24
.00

72

KR4175V50007-2024-05 | ME

o~

.00

343.63 687.25 1,030.88 1,374.5 1,718.13 2,061.75 2,405.38 2,749.00




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

/

.00 189.69

T T

379.38

569.06 758.75 948.44

T

1,138.13

T 1

1,327.81 1,517.50

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 0.64

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



