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

0.00

0.00

0.00

0.00

0.00

464.19 557.03 649.86

92.84 185.68 278.51 371.35

742.70

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% -613 -613 -613 -613 -613 -613 -613
-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% 613 613 613 613 613 613 613
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)
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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 6,457 0 6,457

A F7t5dH  |[ME 2,334 0 2,334 | =LY

o) B
ESM4-S&P500 EMINI FUT JUN24
.00 1,342.81 2,685.63 4,028.44 5,371.25 6,714.06 8,056.88 9,399.69 10,742.50
74
HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,342.81 2,685.63 4,028.44 5,371.25 6,714.06 8,056.88 9,399.69 10,742.50
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Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 2,529 0 2,529
A F7t5dH  |[ME 2,448 0 2,448| 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 4,777.44 9,554.88 14,332.31 19,109.75 23,887.19 28,664.63 33,442.06 38,219.50
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
ir' 0.00 T T T J T T T 1
EI' 0.00 4,777.44 9,554.88 14,332.31 19,109.75 23,887.19 28,664.63 33,442.06 38,219.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -
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3. ALYl TZHSE LSS Y)
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)

o
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2,778

8,743

1,198
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of| L XA SR A B (K H-THYH)
A a3
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r=
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-152
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CLN4-WTI CRUDE FUTURE JUN24

0.00

0.00

0.00

0.00

0.00

.00

19.44

38.87 58.31 77.74 97.18 116.61 136.05

155.48

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

20.31

40.62 60.92 81.23 101.54 121.85 142.15

162.46

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 19.44 38.87

58.31 77.74 97.18

T

116.61

T 1

136.05 155.48

/

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 0.60 1.21

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

344.63 689.25 1,033.88 1,378.5 1,723.13 2,067.75 2,412.38 2,757.00

0.00

.

0.00

o~

0.00

0.00

T~

0.00

72

KR4175V70005-2024-07 22| M E

0.00

0.00
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~

0.00

.00

344.05 688.10 1,032.15 1,376.2 1,720.25 2,064.30 2,408.35 2,752.40

0.00
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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 0.00 184.63 369.25 553.88 738.50 923.13 1,107.75 1,292.38 1,477.00
<“ 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 1.21 1.81 2.41 3.01 3.62 4.22 4.82
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 18
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 4
NGN24 NATURAL GAS FUTR JUI24 16
QSN4 Low Su Gasoil G JUL24 8
XBN4 GASOLINE RBOB FUT JUI24 11
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