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KR4201V63673-2024-06 =367.5
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KR4201V63707-2024-06 =370
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% 365 360 354 347 338 327 315
-2.67% 311 293 273 253 231 209 187

0% 79 53 27 0 -27 -53 -80
2.67% -392 -407 -423 -440 -459 -479 -500
5.33% -994 -997 -1,002 -1,008 -1,016 -1,025 -1,036
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-5.33% -35 -35 -36 -36 -36 -37 -37
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0% 3 2 1 0 -1 -2 -3
2.67% 9 9 8 8 7 6 5
5.33% 11 11 10 10 10 9 9
8.00% 11 11 11 11 11 11 10
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-0.06
-0.10

-0.13

0.09
0.07
0.04
— 0.02
— 0.00
H -0.02
-0.04

-0.07

-0.09 -

3. AlLI2| 2

KR41FDV60005-2024-06 YL ZE S HI|HM =

.00 64,800.00 129,600.00 194,400.00

259,200.00

KR41C3V60C 2024-06 224 Q71 M
KR41CRV60( 2024-06 LG HLINEMZ
KR41CSV6002024-06 OF 2 2|G7HE M
KR41CTV6002024-06 &3 R7HH M =

KR41DOV60( 2024-06 DBLSH 27 H M E
KR41DTV60( 2024-06 CJ ENM7E M=
KR41E8V600 2024-06 LA T A O|Z 71 M
KR41FDV60C 2024-06 AHAES A/ H M=

znﬂn

r

nHI:I

74
KR41GNV60002-2024-06 =L 7| HM S
.00 44,900.00 89,860.00 134,7‘00.00 179,6‘00.00
74
H 20| X HF (XA 0 HaH) (THEHDERI)
KR4101V600 2024-06 TAI|200X| 4= 30
KR4135V600 2024-06 GSIHE M= 1
KR41B7V6002024-06 ZAAQIE LI L7/ HME 042
KR41BSV6002024-06 ZREHEJIEHMF 0.48




KR41GNV60(2024-06 =L7HEHME
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2 2024-06-10
2 2024-06-07

U7|AHe| &

A

19

=

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

0.00

0.00

0.00

0.00

0.00

464.88 557.85 650.83

92.98 185.95 278.93 371.90

743.80

0.00

0.00

0.00

0.00 -

717

KR4101V90009-2024-09 A A I|200X| =M E

0.00

0.00

0.00

0.00

0.00

467.88 561.45 655.03

93.58 187.15 280.73 374.30

748.60

0.00

0.00

0.00

0.00 -



3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2024-06 DAI|200K| =M

KR4101V60002 = 446

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -446 -446 -446 -446 -446 -446 -446
-5.33% -297 -297 -297 -297 -297 -297 -297
-2.67% -149 -149 -149 -149 -149 -149 -149
0% 0 0 0 0 0 0 0
2.67% 149 149 149 149 149 149 149
5.33% 297 297 297 297 297 297 297
8.00% 446 446 446 446 446 446 446
KR4101V90009 2024-09 [ALR00K|+=ME 928

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -928 -928 -928 -928 -928 -928 -928
-5.33% -619 -619 -619 -619 -619 -619 -619
-2.67% -309 -309 -309 -309 -309 -309 -309
0% 0 0 0 0 0 0 0
2.67% 309 309 309 309 309 309 309
5.33% 619 619 619 619 619 619 619
8.00% 928 928 928 928 928 928 928
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)




SAY  2024-06-10
712 2024-06-07
O] S&P500Q1 &l A o (F= Al 1}

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 e 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 6,446 0 6,446

A F7t5dH  |[ME 2,330 0 2,330| &L

o) B
ESM4-S&P500 EMINI FUT JUN24
.00 1,341.00 2,682.00 4,023.00 5,364.00 6,705.00 8,046.00 9,387.00 10,728.00
74
HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,341.00 2,682.00 4,023.00 5,364.00 6,705.00 8,046.00 9,387.00 10,728.00




3. MLE|E 2R xHES(ZIHE A0 L3 Y)
ESM4
HWAM4

S&P500 EMINI FUT JUN24
SP500 MIC EMIN FUT Jun24

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

(EHS): 4 Bhg)
516
186
(EHS): 4 Bhg)
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EIEERT T T
i el ol B R R TS

2. WI|MHEe o7z

MOZ24-ECX EMISSION Dec24

90.13 108.15 126.18 144.20

72.10

18.03 36.05 54.08

0.00

onl

85
383

FXW213E5W KRW/EUR 28-06-24E

MOZ24

ECX EMISSION Dec24
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SAY  2024-06-10
712 2024-06-07

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 2,522 0 2,522
A F7t5dH  |[ME 2,441 0 2,441 | =LY
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 4,765.06 9,530.13 14,295.19 19,060.25 23,825.31 28,590.38 33,355.44 38,120.50
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 4,765.06 9,530.13 14,295.19 19,060.25 23,825.31 28,590.38 33,355.44 38,120.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. MLE|E 2R xHES(ZIHE A0 L3 Y)
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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SAY  2024-06-10
712 2024-06-07

SoLO|=Z30E I MAHHEZ ()

ey &
et K= ] 0 0 0 &2
= INES A2 165,244 0 165,244 | % 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 450
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 970
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 9,205
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,799

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



SAY 2024-06-10

7|22 2024-06-07
SOLO|=H|ATOP10AHAMEX| = (FA =T

1. Ak oH

ey &
et A= — 0 0&el
= NES At 7,960 0 7,960 &2
2. WI|AHe| & x
3. A2 & RXHF (X &AL TAH) (EH = 2ER)

SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 10
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 10
SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 10
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 10

4. TPYLEO| Z|Ci &M 4FH(VaR : 99% L EIFF, 10U 7| &) (CHQ|:uH ot
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SAY  2024-06-10
712 2024-06-07

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

0.00

r=

r=

B T

[

-123

123

o

=ES

4

CLN4-WTI CRUDE FUTURE JUN24

0.00

0.00

0.00

0.00

0.00

.00

18.89

37.78 56.66 75.55 94.44 113.33 132.21

151.10

0.00

0.00

0.00 -

0.00

717

COUA4-BRENT CRUDE FUTR Sep24

0.00

0.00

0.00

0.00

0.00

.00

19.88

39.75 59.63 79.50 99.38 119.25 139.13

159.00

0.00

0.00

0.00 -




ECN4-E-mini Crude Oil JUI24

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 18.89 37.78

56.66 75.55 94.44

T

113.33

T 1

132.21 151.10

/

0.00

/

0.00

0.00

0.00

72

EON4-E-MINI NATURAL GAS JUI24

0.00

0.00

0.00

0.00

.00 0.71 141

0.00

0.00

0.00

0.00

72

HON4-NY Harb ULSD Fut Jul24

0.00

0.00

0.00

0.00

0.00

.00 0.59 1.18

0.00

0.00

0.00

0.00



KR4175V60006-2024-06 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00

341.45 682.90 1,024.35 1,365.8 1,707.25 2,048.70 2,390.15 2,731.60

0.00

.

0.00

o~

0.00

0.00

T~

0.00

72

KR4175V70005-2024-07 22| M E

0.00

0.00

0.00

~

0.00

.00

340.95 681.90 1,022.85 1,363.8 1,704.75 2,045.70 2,386.65 2,727.60

0.00

.

0.00

0.00

T~

0.00

72

NGN24-NATURAL GAS FUTR JUI24

0.00

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00




QSN4-Low Su Gasoil G JUL24

0.00
0.00
0.00
— 0.00
&
E’ 0.00 T T T T T T T 1
Or 0.00 180.06 360.13 540.19 720.25 900.31 1,080.38 1,260.44 1,440.50
<“ 0.00
0.00
0.00
0.00 -
7tA
XBN4-GASOLINE RBOB FUT JUI24
0.00
0.00
0.00
— 0.00
&
?_r_ 0.00 r r r ¢ r r r )
Or 0.00 0.60 1.20 1.80 2.40 3.00 3.60 4.20 4.80
4“ 0.00
0.00
0.00
0.00 -
7tA
3.ALE| Y & RATHF (XM HSH) CHQ[: B4 02
CLN4 WTI CRUDE FUTURE JUN24 8
COU4 BRENT CRUDE FUTR Sep24 17
ECN4 E-mini Crude Oil JUI24
EON4 E-MINI NATURAL GAS JUI24
HON4 NY Harb ULSD Fut Jul24 11
KR4175V600 2024-06 S| M= 8
KR4175V700 2024-07 M E 2
NGN24 NATURAL GAS FUTR JUI24 15
QSN4 Low Su Gasoil G JUL24 8
XBN4 GASOLINE RBOB FUT JUI24 11
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