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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,452 1,410 1,364 1,313 1,258 1,201 1,141
-5.33% 1,248 1,180 1,111 1,039 967 894 820
-2.67% 845 765 685 605 525 445 365
0% 218 147 74 0 -75 -151 -228
2.67% -598 -646 -699 -756 -817 -880 -945
5.33% -1,532 -1,557 -1,589 -1,626 -1,669 -1,715 -1,765
8.00% -2,523 -2,534 -2,550 -2,571 -2,597 -2,627 -2,663
KR4301V73720 2024-07 &£372.5 228
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -186 -192 -198 -205 =212 -220 -228
-5.33% -88 -97 -106 -116 -125 -135 -144
-2.67% -17 =27 -37 -47 -57 -67 =77
0% 26 17 9 0 -9 -18 =27
2.67% 47 42 36 29 22 15 7
5.33% 55 53 49 45 41 35 30
8.00% 58 57 56 53 51 47 43
KR4301V73753 2024-07 £375 145
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -121 -125 -128 -132 -136 -140 -145
-5.33% -60 -65 -70 -76 -81 -87 -92
-2.67% -13 -19 -25 -31 -37 -43 -49
0% 16 11 6 0 -6 -11 -17
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|
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2108840321/ICE Global Carbon Futures Index(ER) (0| 516
2108840503 ICE Global Carbon Futures Index(ER) (O| 206
2108840610 ICE Global Carbon Futures Index(ER) (7| 413
2108840920! ICE Global Carbon Futures Index(ER) (| 206
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T~

72

KR41GLV70005-2024-07 LS ELECTRICZHH M =

/
/
/

/

.00 95,250.00 /ﬁO0.00 285,750.00 381,000.00




0.14 +

0.07
—~ 0.04
— 0.00
M -0.04
-0.07
-0.11

-0.14

3. AlLI2| 2

KR41GWV70002-2024-07 RHEM/WEM E

.00 70,060.00 140,060.00 210,600.00 280,(;00.00
74

g EoRxHFE L= (SRl )
KR4149V700 2024-07 HDRCHQIZ2tZ O/ E M = 2
KR41B7V7002024-07 ZA QLM LIHHME 1
KR41BBV7002024-07 ZHAH DI Z/WEM 2 1
KR41BKV7002024-07 SIO|EXIZIHM Z 0.38
KR41BMV7012024-07 =23 *F/HEM = 1
KR41C3V70C 2024-07 23 {IIE M= 1
KR41CGV70(2024-07 L}2}CIO|ATHEH M 2 1
KR41CNV70(2024-07 ZATDX/HEME 1
KR41CTV7002024-07 83 R7HE ML = 1
KR41DOV70( 2024-07 DBLSH 27 H M E 1
KR41DBV70(2024-07 LIGHI A HM & 1
KR41DGV70(2024-07 AR AINHM = 1
KR41DWV702024-07 FAEZHH ML = 2
KR41DZV70(2024-07 SN A A7 E M= 1
KR41E8V700 2024-07 ZADENUINHME 0.21
KR41F5V700 2024-07 LGO|HX| &SR MWE M= 0.27
KR41GLV7002024-07 LS ELECTRIC/HE M= 0.46
KR4TGWV702024-07 ZHESIHEM = 0.45
o] x|cj= Mo AU (VaR : 99%AMEIFF, 102 7| F) (TH|: e akR)



2024-06-21
2024-06-20

2. TN &=
KR4101V90009-2024-09 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 96.70 193.40 290.10 386.80 483.50 580.20 676.90 773.60
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101V90009 2024-09 [AL|200K|$ME 808
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -808 -808 -808 -808 -808 -808 -808
-5.33% -539 -539 -539 -539 -539 -539 -539
-2.67% -269 -269 -269 -269 -269 -269 -269
0% 0 0 0 0 0 0 0
2.67% 269 269 269 269 269 269 269
5.33% 539 539 539 539 539 539 539
8.00% 808 808 808 808 808 808 808




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO
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SAIY  2024-06-21
712 2024-06-20
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 6,986 0 6,986

A F7t5dH  |[ME 2,617 0 2,617| ZLY

o) B
ESM4-S&P500 EMINI FUT JUN24
.00 1,372.75 2,745.50 4,118.25 5,491.00 6,863.75 8,236.50 9,609.25 10,982.00
74
HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,372.75 2,745.50 4,118.25 5,491.00 6,863.75 8,236.50 9,609.25 10,982.00




HWAU4-SP500 MIC EMIN FUT Sep24

0.01
0.00
0.00
—~ 0.00
=
Er’ 0-00 T T T J T 1
ol 0.00 1,389.94 2,779.88 4,169.81 5,559.75 6,949.69 11,119.50
l(“ 0.00
0.00
0.00
-0.01 -
73
3. AIL2IQE 2P EHS @A MAYTY) (Bl gt )
ESM4 S&P500 EMINI FUT JUN24 559
HWAM4 SP500 MIC EMIN FUT Jun24 197
HWAU4 SP500 MIC EMIN FUT Sep24 12
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) G L)

472
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2024-06-20

71EY

ofjol| ol o
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L= R L]
34 Tl

do| | |Ko| |

7%.§7W§

OF | K | o |OF = |0

EEFETIRIT

i el ol B R R TS

2. WINHY 2R

MOZ24-ECX EMISSION Dec24

17.58 35.17 52.75 70.33 87.91 105.50 123.08 140.66

0.00

ol

85
429

FXW213E5W KRW/EUR 28-06-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX
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@

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

4. mpMArE O
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SAIY  2024-06-21
712 2024-06-20

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 3,201 0 3,201
A F7t5dH  |[ME 2,831 0 2,831 | &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 4,979.81 9,959.63 14,939.44 19,919.25 24,899.06 29,878.88 34,858.69 39,838.50
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 4,979.81 9,959.63 14,939.44 19,919.25 24,899.06 29,878.88 34,858.69 39,838.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. Al

NQU4-NASDAQ 100 E-MINI Dec20

0.02
0.02
0.01
0.01
0.00 T T T J T T T 1
0.00 5,049.06 10,098.13 15,147.19 -20,196.25  25,245.31  30,294.38  35,343.44  40,392.50
-0.01
-0.01
-0.02
-0.02 -
73
2|2 £ TXHS (AL LI (EFSL:Bt2))
HWBM4 NASD100 MICRO EMIN JUN24 227
NQM4 NASDAQ 100 E-MINI Dec20 211
NQU4 NASDAQ 100 E-MINI Dec20 45
AEo| AT A0 L BAVaR : 99%AEISE,1027]F) (Erl: 42t g)



SAIY  2024-06-21
712 2024-06-20

SoLO|=Z30E I MAHHEZ ()

7{eich & Of==(1) O &= (2)
M Xl A2 111,365 0 111,365 | & Q)
A NES A2l 164,996 0 164,996| & Q)

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 3,696
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 708
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,034
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,894

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



2024-06-21
2024-06-20

SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

2. WI|MHEe &

3. AlLI2| 2

M Xl A2 0 0| &Q|
= INES A2 7,960 0 7,960 &2
o) B
H SRz HFE[CHEHHSH) (THEHTER)
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 21
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 21
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 21
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 21
O| A& Mo AU (VaR : 99%AE|LFE,10Y7|F) (G REIE)



U7|AHe| &

A

SAIY  2024-06-21
712 2024-06-20

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

0.00

r=

r=

B T

[

180

o

=ES

4

CLU4-WTI CRUDE FUTURE Sep24

0.00

0.00

0.00

0.00

0.00

.00

20.00

40.00 59.99 79.99 99.99 119.99 139.98

159.98

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

21.07

42.15 63.22 84.29 105.36 126.44 147.51

168.58

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

ECUA4-E-mini Crude Oil Sep24

/

00 20.00 40.00 59%99 99.99 119.99 139.98 159.98
72
EOU4-E-MINI NATURAL GAS Sep24
.00

72

KR4175V70005-2024-07 S| ME

o~

.00

345.83 691.65 1,037.48 1,383.3 1,729.13 2,074.95 2,420.78 2,766.60




NGU24-NATURAL GAS FUTR Sep24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.74

0.00

0.00

0.00

0.00

72

QSU4-Low Su Gasoil G Sep24

0.00

0.00

0.00

0.00

/

.00 196.44

T T

392.88

589.31 785.75 982.19

T

1,178.63

T 1

1,375.06 1,571.50

0.00

/

0.00

/

0.00

0.00

72

XBU4-GASOLINE RBOB FUT Sep24

0.00

0.00

0.00

0.00

0.00

.00 0.61

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLU4 WTI CRUDE FUTURE Sep24
Cou4 BRENT CRUDE FUTR Sep24
ECU4 E-mini Crude Oil Sep24
EOU4 E-MINI NATURAL GAS Sep24

KR4175V700 2024-07 Z2{ M2

NGU24 NATURAL GAS FUTR Sep24
Qsu4 Low Su Gasoil G Sep24
XBU4 GASOLINE RBOB FUT Sep24

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