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e 2024-06-11
Q' 2024-06-10

U7|AHe| &

A

19

=

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

0.00

0.00

0.00

0.00

0.00

460.00 552.00 644.00

92.00 184.00 276.00 368.00

736.00

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

463.00 555.60 648.20

92.60 185.20 277.80 370.40

740.80

0.00

0.00

0.00

0.00 -



3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4101V60002 2024-06 DA I|200X| =M= 441

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -441 -441 -441 -441 -441 -441 -441
-5.33% -294 -294 -294 -294 -294 -294 -294
-2.67% -147 -147 -147 -147 -147 -147 -147
0% 0 0 0 0 0 0 0
2.67% 147 147 147 147 147 147 147
5.33% 294 294 294 294 294 294 294
8.00% 441 441 441 441 441 441 441
KR4101V90009 2024-09 [ALR00K|+=ME 919

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -919 -919 -919 919 -919 -919 -919
-5.33% -612 -612 -612 -612 -612 -612 -612
-2.67% -306 -306 -306 -306 -306 -306 -306
0% 0 0 0 0 0 0 0
2.67% 306 306 306 306 306 306 306
5.33% 612 612 612 612 612 612 612
8.00% 919 919 919 919 919 919 919
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




SAY  2024-06-11
712 2024-06-10
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 6,437 0 6,437

A F7t5dH  |[ME 2,327 0 2,327 | &Ly

o) B
ESM4-S&P500 EMINI FUT JUN24
.00 1,338.94 2,677.88 4,016.81 5,355.75 6,694.69 8,033.63 9,372.56 10,711.50
74
HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,338.94 2,677.88 4,016.81 5,355.75 6,694.69 8,033.63 9,372.56 10,711.50




3. ALIE| 8 £ FZHSEIHE L E=H)

(EHS): 4 Bhg)
ESM4 S&P500 EMINI FUT JUN24 515
HWAM4 SP500 MIC EMIN FUT Jun24 186
4. THYAEO| H|THE 0|4 ZU(VaR : 99% M E4F,1027|F) (EHS): 4 Bhg)

437
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2. WINHY 2R

MOZ24-ECX EMISSION Dec24

17.85 35.70 53.54 71.39 89.24 107.09 124.93 142.78

0.00

ol

84
396

FXW213E5W KRW/EUR 28-06-24E

MOZ24

ECX EMISSION Dec24
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SAY  2024-06-11
712 2024-06-10

0] 2LEACSH002IHA B (AT} E)

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 2,519 0 2,519
A F7t5dH  |[ME 2,439 0 2,439 | ZkLY
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 4,759.44 9,518.88 14,278.31 19,037.75 23,797.19 28,556.63 33,316.06 38,075.50
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 4,759.44 9,518.88 14,278.31 19,037.75 23,797.19 28,556.63 33,316.06 38,075.50
<‘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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SOLO| =30 AHHEZ ()

1. A= H
{2 cy A Of==(1) OHE@R) =ZX[M(1-2)
M Xl A2 110,114 0 110,114 | Q)
A NES A2l 162,047 0 162,047 | & Q)

2. WI|MHEe &

19

F=

== o] |

H =0l AL=1OH

oo

3. ALYl TEHSEHEH )

SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

SWKEDIOO0OC KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

O AF2 oM (VaR : 99%AE| = 10Y7|F)
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SOLO|ZE|ATOP10Q HAMEX|~(FA =T
1. A=A

2. WI|MHEe &

3. AlLI2| 2

x| =

Xl

7,960

o

4

== o] |

H =0l AL=1OH

TZHSE LSS Y)
SWSOLO000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX
SWSOLO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX
SWSOLO000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX

SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX

p
)
p
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(
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O AF2 oM (VaR : 99%AE| = 10Y7|F)
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SAY  2024-06-11
712 2024-06-10

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

0.00

r=

r=

B T

[

124

o

=ES

4

CLN4-WTI CRUDE FUTURE JUN24

0.00

0.00

0.00

0.00

0.00

.00

18.88

37.77 56.65 75.53 94.41 113.30 132.18

151.06

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

19.84

39.67 59.51 79.34 99.18 119.01 138.85

158.68

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 18.88 37.77

56.65 75.53 94.41

T

113.30

T 1

132.18 151.06

/

0.00

/

0.00

0.00

0.00

72

EON4-E-MINI NATURAL GAS JUI24

0.00

0.00

0.00

0.00

.00 0.73

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

343.83 687.65 1,031.48 1,375.3 1,719.13 2,062.95 2,406.78 2,750.60

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

343.33 686.65 1,029.98 1,373.3 1,716.63 2,059.95 2,403.28 2,746.60

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 0.00 180.94 361.88 542.81 723.75 904.69 1,085.63 1,266.56 1,447.50
<“ 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 1.19 1.79 2.38 2.98 3.57 417 4.76
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 16
QSN4 Low Su Gasoil G JUL24 8
XBN4 GASOLINE RBOB FUT JUI24 11
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