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BOZ4-SOYBEAN OIL FUTR Dec24
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.00 111.19 222.38 33M.75 555.94 667.13 778.31 889.50
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57.59 115.18 172.76 230.35 287.94 345.53 403.11 460.70

/

/

72

KR4175V70005-2024-07 S| ME

o~

.00

346.85 693.70 1,040.55 1,387.4 1,734.25 2,081.10 2,427.95 2,774.80




KWU4-KC HRW WHEAT FUT Sep24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 149.56

T T

299.13

448.69 598.25 747.81

T

897.38

T 1

1,046.94 1,196.50

/

0.00

/

0.00

0.00

0.00

72

SBV4-Sugar #11 (WORLD) Oct24

0.00

0.00

0.00

0.00

/

.00 4.76

9.51

14.27 19.02 23.78

T

28.53

T 1

33.29 38.04

0.00

/

0.00

/

0.00

0.00

72

SMZ4-SOYBEAN MEAL FUTR Dec24

0.00

0.00

0.00

0.00

/

0.00

T T

00 85.05 170.10

255.15 340.20 425.25

T

510.30

T 1

595.35 680.40

0.00

0.00

0.00

0.00



SX4-SOYBEAN FUTURE Nov24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 279.19 558.38 837.56 1,116.75 1,395.94 1,675.13 1,954.31 2,233.50
A 0.00
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KR4101V90009 2024-09 T AL 200K | =M= 76
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -76 -76 -76 -76 -76 -76 -76
-5.33% -51 -51 -51 -51 -51 -51 -51
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 51 51 51 51 51 51 51
8.00% 76 76 76 76 76 76 76
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HCMA4-HSCEI Futures Jun24

0.01

0.00

0.00

—~ 0.00

— 0.00
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KR4201V73755-2024-07 2375
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0.00

0.00

0.00

0.00
0.00

93.75

187.50 281.25 375.00 468.75 562.50 656.25

750.00

0.00

0.00

0.00

0.00
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KR4301V73720-2024-07 X372.5
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0.00 -



0.00

KR4301V73753-2024-07 =375

0.00

0.00

0.00

0.00

0.00

.00

93.75

187.50

281.25 375.00

468.75

562.50

656.25

750.00

0.00

0.00

0.00 -

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4201V73755 2024-07 E375 2,543

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 1,222 1,192 1,156 1,115 1,071 1,023 971
-5.33% 1,080 1,024 964 901 837 771 703
-2.67% 765 689 613 536 460 383 306
0% 226 151 76 0 -76 -153 -230
2.67% -521 -577 -636 -698 -763 -829 -898
5.33% -1,414 -1,445 -1,483 -1,525 -1,572 -1,623 -1,677
8.00% -2,382 -2,396 -2,416 -2,440 -2,470 -2,505 -2,543
KR4301V73720 2024-07 3725 246

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -211 -215 -221 -226 -232 -239 -246
-5.33% -106 -114 -122 -130 -139 -147 -156
-2.67% -25 -35 -45 -54 -64 -74 -83
0% 27 18 9 0 -9 -19 -28
2.67% 55 49 42 35 27 19 11
5.33% 66 63 59 55 49 43 37
8.00% 71 69 67 65 61 58 53
KR4301V73753 2024-07 2375 155

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -136 -139 -141 -144 -148 -151 -155
-5.33% -71 -75 -80 -84 -89 -94 -99
-2.67% -19 -24 -30 -36 -42 -47 -53
0% 17 11 6 0 -6 -12 -17
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FXW213E3TC KRW/USD 28-06-24E 428
FXW213E4SC KRW/USD 31-07-24E 198
FXW213E5W KRW/USD 30-08-24E 594
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KR4101V90009-2024-09 R A 5| 200X| $=ME
0.00
0.00
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— 0.00
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3'; 0.00 95.86 191.73 287.59 383.45 479.31 575.18 671.04 766.90
0.00
0.00
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KR4101V90009 2024-09 DAL200X| =M E 84
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96
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0.00

0.00 -
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2108840503MR-ICE Global Carbon Futures Index(ER) (O|
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?—r‘ 0.00 T T T J T T T 1
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H 600
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2108840920MZ-ICE Global Carbon Futures Index(ER) (M|

0.00

0.00
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— 0.00
&l
?—r' 0.00 T T T J T T T 1
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
H 000

0.00

0.00

0.00 -

7%

3. AlLtE| R 2o RXHE E A Mo 43 GREEE)
2108840321/ICE Global Carbon Futures Index(ER) (0| 500
2108840503 ICE Global Carbon Futures Index(ER) (O| 200
2108840610 ICE Global Carbon Futures Index(ER) (7| 400
2108840920! ICE Global Carbon Futures Index(ER) (| 200
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2. M7|A|-He| &l x

3. A|LE|E & X H F (X[ &40 4= H) (TH-EHOFRI)
SWSTARO00( A3+ STAR 50 Index 231226(0|2H) 0.34
SWSTAROOO( A1t STAR 50 Index 231226(NH) 0.29
SWSTARO0O( 213t STAR 50 Index 231226(H 2| %) 0.4
SWSTARO00( 218+ STAR 50 Index 231226(7| =) 0.08
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KR4135V70009-2024-07 GS/HHM E

26,650.00 53,300.00 79,950.00

106,600.00

.00
7tA
KR4149V70000-2024-07 HDHCHQI Z 2t A7 EME
.00 1,992.50 3,985.00 5,977.50 7,970.00 9,962.50 11,955.00 13,947.50 15,940.00
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— 0.03
5 \
=
o 0.00 . ; .
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0.01 \
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=]
3. 0.00 r ‘ : ‘ : : )
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7H4
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Or 0.00 26,050.00 52,1;)%\ 78,150.00 104,200.00
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-0.04 \
-0.05
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KR41CNV70000-2024-07 EAFApX/|EHME
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T T 1

2|r 0.00 8,362.50 16,725.00  25,087.50  33,450.0 41,812.50 50,175.00 58,537.50  66,900.00
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N
N | |
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/
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/

/
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3. AL 20| FRHE @{H2 MU 4T

KR4135V700 2024-07 GS/HE M=

KR4149V700 2024-07 HDSICH QI = 2}
KR41BBV7002024-07 ZO|# 0| Z7
KR41BKV7002024-07 SIO|EZXIZ7
KR41BMV70(2024-07 &
KR41C3V70C 2024-07
KR41CNV70(2024-07
KR41DGV70(2024-07
KR41DWV70 2024-07
KR41DZV70( 2024-07 ¢
KR41E8V700 2024-07 ZAZEX
KR41F5V700 2024-07 LGOI X| &
KR41FEV700 2024-07 SK23 01 7H
KR41GLV7002024-07 LS ELECTRIC7H

kU
2
=
E

A

—_
rx Mo mo

Mo

nE nE

f
f

ot

Ho s 128 U Ho oh
= o
L
R}
Mo wE rx T

>
-
g N
rx
Mo

4n o2 K oOu o

= [ |> fob H
n> 0T 4o Fu 1x o
™ ™ rx

ot
=
02 nE nE nE

NE Mo o Mo

nE rx

rx Mo
o

-l
=

>

nE -
rx

=

rx
Mo

A

.|

nE
mx
o

O| X|C&A0| A3 U(VaR : 99% A2 =FE,10L7|F)

rx
o

o
=)
y::
2
[0

o
o
©

- | N

/rl\'l
£
1E
2
o



2024-06-24
2024-06-21

2. MI|A - &=
KR4101V90009-2024-09 R A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 95.86 191.73 287.59 383.45 479.31 575.18 671.04 766.90
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 40+ 2l
KR4101V90009 2024-09 T AL 200K | =M= 800
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -800 -800 -800 -800 -800 -800 -800
-5.33% -533 -533 -533 -533 -533 -533 -533
-2.67% -267 -267 -267 -267 -267 -267 -267
0% 0 0 0 0 0 0 0
2.67% 267 267 267 267 267 267 267
5.33% 533 533 533 533 533 533 533
8.00% 800 800 800 800 800 800 800




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

792



SAIY  2024-06-24
712 2024-06-21
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 8,082 0 8,082

A F7t5dH  |[ME 2,848 0 2,848 | ZtLY

o) B
ESU4-S&P500 EMINI FUT Sep24
.00 1,386.13 2,772.25 4,158.38 5,544.50 6,930.63 8,316.75 9,702.88 11,089.00
74
HWAUA4-SP500 MIC EMIN FUT Sep24

0.00 1,386.13 2,772.25 4,158.38 5,544.50 6,930.63 8,316.75 9,702.88 11,089.00




3. AlLIZ| 2 2o PEHS @A L0 ASY) (Erl:4 3t gl)

oo
ESU4 S&P500 EMINI FUT Sep24 647
HWAU4  SP500 MIC EMIN FUT Sep24 228
4. Y EO| ZHEH YT H(VaR : 99%MEITF,107|F) (ShHel:H Th3)

537



2024-06-24
2024-06-21

ol
=

Al

71EY

ofjol| ol o
KO0 | KO KO | KO
O O | O | O | m| O
O (N~ | wn
n | omn| o
b e
olo|lo|o|o] o
O LN
N o
1o} —
OO0 O | O m| O
N~
o
O | o0 | LH | ofu | o | Lo
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

17.31 3461 51.92 69.22 86.53 103.83 121.14 138.44

0.00

ol

85
445
0.31

FXW213E5W KRW/EUR 28-06-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

on

@

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

4. mpMArE O



SAY  2024-06-24
712 2024-06-21

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 3,336 0 3,336
A F7t5dH  |[ME 3,393 0 3,393 | &Ly
TE7|A|He| &=
HWBU4-NASD100 MICRO EMIN Sep24
0.02
0.02
0.01
— 0.01
&l
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 5,007.88 10,015.75 15,023.63 20,031.50 25,039.38 30,047.25 35,055.13 40,063.00
4“ -0.01
-0.01
-0.02
-0.02 -
74
NQU4-NASDAQ 100 E-MINI Dec20
0.02
0.02
0.01
— 0.01
2
ir' 0.00 T T T J T T T 1
EI' 0.00 5,007.88 10,015.75 15,023.63 20,031.50 25,039.38 30,047.25 35,055.13 40,063.00
<‘IJ -0.01
-0.01
-0.02
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H)

HWBU4
NQU4

NASD100 MICRO EMIN Sep24
NASDAQ 100 E-MINI Dec20

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

FI\'I
£
£
2
o



2024-06-24
2024-06-21

SoLO|=Z30E I MAHHEZ ()

2. WI|MHEe &

3. AlLI2| 2

74 2H CH A
M Xl A2 0 0| &Q|
= INES A2 164,996 0 164,996 | & 2
o) B
H SRz HFE[CHEHHSH) (THEHTER)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,700
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 709
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,042
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,896
O| A& Mo AU (VaR : 99%AE|LFE,10Y7|F) (THl- 2 T3



SAY  2024-06-24
712 2024-06-21

SOLO|ZE|ATOP10Q HAMEX|~(FA =T
1. A=A

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 20
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 20
SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 20
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 20

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

o



U7|AHe| &

A

SAIY  2024-06-24
712 2024-06-21

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

0.00

r=

r=

B T

[

-166

166

o

=ES

4

CLU4-WTI CRUDE FUTURE Sep24

0.00

0.00

0.00

0.00

0.00

.00

20.12

40.25 60.37 80.49 100.61 120.74 140.86

160.98

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

21.22

42.43 63.65 84.86 106.08 127.29 148.51

169.72

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 20.12 40.25 60%49 100.61 120.74 140.86 160.98
72
EOU4-E-MINI NATURAL GAS Sep24
.00

72

KR4175V70005-2024-07 S| ME

o~

.00

346.85 693.70 1,040.55 1,387.4 1,734.25 2,081.10 2,427.95 2,774.80




NGU24-NATURAL GAS FUTR Sep24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.71

0.00

0.00

0.00

0.00

72

QSU4-Low Su Gasoil G Sep24

0.00

0.00

0.00

0.00

/

.00 195.06

T T

390.13

585.19 780.25 975.31

T

1,170.38

T 1

1,365.44 1,560.50

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
Cou4
ECU4
EOU4

WTI CRUDE FUTURE Sep24
BRENT CRUDE FUTR Sep24
E-mini Crude Oil Sep24
E-MINI NATURAL GAS Sep24

KR4175V700 2024-07 S M E

NGU24
Qsu4
XBU4

NATURAL GAS FUTR Sep24
Low Su Gasoil G Sep24
GASOLINE RBOB FUT Sep24

o &= H(VaR : 99%LE|FF, 10 7| F)

o
=)
y::
ra
[0

=y
~
H



