2024-06-25

oll

Al

2024-06-24

oll

7|E

)

A S
S o

H| 2 E 8 7| xH (xH 2 -}

ol

ol

J

=N

u0
10

olo

ojru

iy,

a3

-

uo

ol

oju

14

=N

uo
10

Z| = Aol A3 (VaR : 99% 2 E|

4. TP Y=

olo

ojru

iy,

a3

uo
10



U7|AHe| &

A

SAY  2024-06-25
712 2024-06-24

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

0 319

0.00

19

=

BOZ4-SOYBEAN OIL FUTR Dec24

0.00

0.00

0.00

0.00

0.00
0.00

11.10

22.19 33.29 44.38 55.48 66.57 77.67

88.76

0.00

0.00

0.00 -

0.00

717

CTZ4-COTTON NO.2 FUTR Dec24

0.00

0.00

0.00

0.00

0.00
0.00

18.05

36.11 54.16 72.21 90.26 108.32 126.37

144.42

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

CU4-CORN FUTURE Sep24

/

.00 110.13 220.25 33M.50 550.63 660.75 770.88 881.00
72
KCU4-COFFEE 'C' FUTURE Sep24
.00

56.25 112.50 168.75 225.00 281.25 337.50 393.75 450.00

/

/

72

KR4175V70005-2024-07 S| ME

o~

.00

346.55 693.10 1,039.65 1,386.2 1,732.75 2,079.30 2,425.85 2,772.40




KWU4-KC HRW WHEAT FUT Sep24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 146.75

T T

293.50

440.25 587.00 733.75

T

880.50

T 1

1,027.25 1,174.00

/

0.00

/

0.00

0.00

0.00

72

SBV4-Sugar #11 (WORLD) Oct24

0.00

0.00

0.00

0.00

/

.00 4.79

9.58

1437 19.16 23.95

T

28.74

T 1

33.53 38.32

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 85.35 170.70

256.05 341.40 426.75

T

512.10

T 1

597.45 682.80

0.00

0.00

0.00

0.00



SX4-SOYBEAN FUTURE Nov24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 280.00 560.00 840.00 1,120.00 1,400.00 1,680.00 1,960.00 2,240.00
A 0.00

/

0.00

/

0.00

0.00

e

WU4-WHEAT FUTURE(CBT) Sep24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 143.94 287.88 431.81 575.75 719.69 863.63 1,007.56 1,151.50
H 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXEAMZO 0|2 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2024-06-25
2024-06-24

2. M7|A|-He| &l x
KR4101V90009-2024-09 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
ol
?"'ir, 0.00
ol 0.00 95.18 190.35 285.53 380.70 475.88 571.05 666.23 761.40
<‘IJ 0.00
0.00
0.00
0.00
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (GE R L))
KR4101V90009 2024-09 DAI|200X|F=ME 76
7| Z=EX4Ee| HEd
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% -50 -50 -50 -50 -50 -50 -50
-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% 50 50 50 50 50 50 50
8.00% 76 76 76 76 76 76 76




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

5

N~



2024-06-25

ol
=

Al

2024-06-24

71EY

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
ol —
N~
oY)
o
o | O
ol —
N~
N
™
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WINHY £YTE

onl

255

FCSI15000] 21231226

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. opMAE O

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2024-06-25

oll

Al

2024-06-24

oll

7|E

O | wn
LN
()]

o | O

O | wn
LN
()]

ohu | ot

Tl |zl

|

Klo | Klo

NN

OF | oF

|

<k

Ki

ol

| &

ol
P

.l

2. BH7[A|

VGU4-EURO STOXX 50 Sep24

0.00

2,476.50 3,714.75 4,953.00 6,191.25 7,429.50 8,667.75 9,906.00

1,238.25

onl

76

EURO STOXX 50 Sep24

VGU4

on

Z|c= Ao A= (VaR : 99%

4. TP Y4 E2



SAY  2024-06-25
712 2024-06-24

o

2. WI|MHEe &

=ES

=

HCMA4-HSCEI Futures Jun24

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,608.75 3,217.50 4,826.25 6,435.00 8,043.75 9,652.50 11,261.25  12,870.00

0.00

0.00

0.00

-0.01

7

3. ALY AATZHE @(CHA M A2 GRETHE)
HCM4 HSCEI Futures Jun24 122

4. THY A B0 A|TH2 MUY ZA(VaR : 99% M4 E,1027IF) (Erl:4 3t gl)

Q..



2 2024-06-25
2 2024-06-24

U7|AHe| &

A

19

=

KR4201V73755-2024-07 2375

0.00

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

717

KR4301V73720-2024-07 X372.5

0.00

0.00

0.00

0.00

0.00
0.00

93.13

186.25 279.38 372.50 465.63 558.75 651.88

745.00

0.00

0.00

0.00

0.00 -



— 0.00

0.00

KR4301V73753-2024-07 =375

0.00

0.00

ol
iir- 0.00 T T T ? T T T )
35 000O.I]O 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
0.00
0.00
0.00 -
e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201V73755 2024-07 =375 2,476
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,033 1,014 990 961 927 891 850
-5.33% 939 895 848 797 743 688 630
-2.67% 690 624 556 488 419 350 280
0% 214 143 72 0 -72 -144 -215
2.67% -494 -548 -605 -665 =727 -790 -855
5.33% -1,368 -1,398 -1,434 -1,475 -1,519 -1,567 -1,618
8.00% -2,328 -2,341 -2,359 -2,381 -2,409 -2,440 -2,476
KR4301V73720 2024-07 &£372.5 272
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -266 -266 -267 -268 -269 -270 =272
-5.33% -144 -146 -149 -152 -155 -158 -162
-2.67% -43 -48 -53 -58 -64 -69 -74
0% 15 10 5 0 -5 -10 -16
2.67% 33 31 29 26 23 20 16
5.33% 36 36 35 34 33 32 30
8.00% 36 36 36 36 36 35 35
KR4301V73753 2024-07 £375 174
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -171 -171 -172 -172 -172 -173 -174
-5.33% -97 -98 -99 -101 -102 -104 -106
-2.67% -32 -35 -37 -40 -43 -46 -50
0% 10 7 3 0 -3 -7 -10




mMm | ™M |~
— | AN | AN
N || O
— | AN | AN
o | O | ©O
— | N | AN
O~ | ©
ANl AN
AN~ O
AN AN
< |0 | O
ANl AN
N | 0| O
AN AN
XXX
N | O
ANl 1| O

ot gl)
2,979

==

H

oF
L

b

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



2024-06-25

oll

Al

2024-06-24

oll

7|E

o<

N~
o | O
o | <

N~
|
Klo | Klo
ol | ol
<k <F
|
Klo | Ko
NN
ok | ok
|
|k

Ki

ol

| &

ol
P

.l

2. TET|A|

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2



2024-06-25

oll

Al

2024-06-24

oll

7|E

o | O
A
[qV]
A-:

o | O

o | o
(]
Sl
o

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

Ki

ol

| &

ol
P

.l

2. TET|A|

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2



2024-06-25
2024-06-24

A 5 |rdZHE 0 0
M =K ME 0 0 Q|
Sl f7t5d  |=45H 15,088 0 15,088
A &2t ME 208 15,258 -15,050| &2
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
FXW213E3TC KRW/USD 28-06-24E 428
FXW213E4SC KRW/USD 31-07-24E 198
FXW213E5W KRW/USD 30-08-24E 594
FXW213E65C USD/KRW 28-06-24E 17
IEOOBD8RGM75 * SHEHE R QS X HALEO| 01220] Q0] SAISHA| e
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) [(GEE R )



2024-06-25
2024-06-24

A OFEKRX3009!

BT

-|>|

2t5 = Al
A FEH (M= 952 0 952 | ZtLY
2. M7|A|-He| &l x
KR4101V90009-2024-09 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
3]
g‘i 0.00
3'; 0.00 95.18 190.35 285.53 380.70 475.88 571.05 666.23 761.40
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (THEHDERI)
KR4101V90009 2024-09 DAL200X| =M E 76
7| R KFALO| HE A
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% -50 -50 -50 -50 -50 -50 -50
-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% 50 50 50 50 50 50 50
8.00% 76 76 76 76 76 76 76




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

5

N~



2 2024-06-25
2 2024-06-24

U7|AHe| &

A

=

2108840321MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

0.00

0.00

0.00

0.00 -

71

2108840503MR-ICE Global Carbon Futures Index(ER) (O|

0.00

0.00

0.00

0.00

0.00

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

0.00

0.00

0.00

0.00 -



2108840610KM-ICE Global Carbon Futures Index(ER) (7|

0.00
0.00
0.00
— 0.00
&l
irﬁ 0.00 T T T J T T T 1
ol 0.00 0.24 0.49 0.73 0.97 1.21 1.46 1.70 1.94
H 600
0.00
0.00
0.00 -
7t
2108840920MZ-ICE Global Carbon Futures Index(ER) (M|
0.00
0.00
0.00
— 0.00
&l
ir' 0.00 T T T J T T T 1
ol 0.00 0.24 0.49 0.73 0.97 1.21 1.46 1.70 1.94
H 000
0.00
0.00
0.00 -
7t
3. AlLtE|QE A TEHE (A ChA A0 A o) GREEE)
2108840321/ICE Global Carbon Futures Index(ER) (0| 492
2108840503 ICE Global Carbon Futures Index(ER) (O| 197
2108840610 ICE Global Carbon Futures Index(ER) (7| 394
2108840920! ICE Global Carbon Futures Index(ER) (| 197
4. IHEAEO| XL EHO YT H(VaR : 99%LE|FFE,10€7|E) (THl: 2 T3

=y
S
~
(-}



2024-06-25
2024-06-24

=
=

o
o

Al
7=

—~|n|oo|— | —~
&l ~lo =
o == =
N ] ]
% - -
of | of of | oF = o o
KO | KO K0 | KO S S
O O | O  m | | O
< |~ | I
oY o Q
0 —
o >
] [
Ol ool oc|l oo m )
& = Z
A _
-
O
.rm o
olo|o|m|m|o m & nMu x|_.._
I 5 o e ~
o o n ol
z = =)
o q Rr e -
a = ~ i K
2 % <k
= ~ < 5 [}
5 B Fww e 2
_.n_.._.. = :_“_D__ﬂ/__%N X
obu | o0 | LH | ofu | o0 | LH N n %0 © © o) o)
s - | - N IOONB ()
| <] = =< | = o & © ©o O x >
= WA QG < [
< d x x v Y S
[ [ S} = 2 2 5 < S
Klo Klo ) .__M_I._//Ew of
R <k BT R4 | CZZ 5w i
OF | K | o |oF | < | ufo __L.WKKEK <0
o = = Z =)
Ki 2 Kl i i 2 <
- - = o o 4 5 4
ol m_.mmﬂp_.u =3
ﬂl_uﬂlﬁ_.l_umwm 41 AthAWOW )
i i vl ol I S | S wq = oL Lo = 0 oI
= s s 38 8 8°38 8 8 s o o
< o o o [ o ) o o o |_._._.I <0
~ J EY
- AJ_IV_Ill..l ol —_—
od 1oHR/I0F = =
N m <



2024-06-25

ol
=

Al

2024-06-24

71EY

of |\ of
KO | KO
o | o
N~
&
<
o | O
o | ©
N~
N
<
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

M || m
—~ ~ Kl
= T
LT
nog £
o O O O
(9NN o\ NN o\ I oN|
© O O O
o O O O
S I 3 I
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
o Bl Mol ol
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
= ===
nvn v v v

onl



2024-06-25

ol
=

Al

2024-06-24

71EY

of |o
K0 | KO
(@ ee]
o
[e0)
7o)
o | O
(@ ee]
o
[e0)
1o}
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

0.24

SWSTAR000( 23t STAR 50 Index 231226(0]2f)

SWSTAROOO( A1t STAR 50 Index 231226(NH)

SWSTAR000( A8t STAR 50 Index 231226(MH 2| X)

SWSTAROOO( A1t STAR 50 Index 231226(7|3)

onl



SAY  2024-06-25
712 2024-06-24

Of| H E| 2t U HEAL 2 = BF R

o

U7|AHe| &

=ES

=

KR4149V70000-2024-07 HDEICHQI =2} RO/ HME

0.01 -

0.01

0.00

— 0.00

— 0.00 T T T X T
ol 0.00 1,965.00 3,930.00 5,895.00 7,860.00 9,825.00 11,790.00  13,755.00  15,720.00

H o00

0.00

-0.01

-0.01
e

KR41BBV70007-2024-07 £ H|AIO|ZI/|E M=

0.11 4

0.09

0.06

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 56,800.00 113,600.00 170,400.00 227,200.00

M -0.03

-0.06

-0.09




KR41BHV70004-2024-07 $S10|0{ 2 AH|O| A EME

0.24

/

0.18

/

0.12

/

—~ 0.06

/

I 0.00

.00 118,000.00 MO0.00 354,000.00 472,000.00

M -0.06

-0.12
-0.18

-0.24

0.02
0.02
0.01
— 001
o_ 000
W o0
-0.01
-0.02

-0.02

0.15
0.11
0.08

~ 004
od

=

L o000

M -0.04
-0.08
-0.11

-0.15

/

/

72

KR41BKV70008-2024-07 SIO| EXI 2| HME

.00 5,012.50 10,025.00  15,037.50  20,050.0 25,062.50  30,075.00 35,087.50  40,100.00

o~
o~
o~

72

KR41C3V70004-2024-07 22 MQ/|HME

T 1

0.00 75,950.00 /t@'oo.oo 227,850.00 303,800.00




KR41CDV70001-2024-07 SCHO| Z X MI|HME

0.09

0.07

N

0.04

o~

—~ 0.02

o~ Y |

I 0.00

.00

43,550.00 87,16%0\ 130,650.00 174,200.00

M -0.02

-0.04
-0.07

-0.09

0.39
0.29
0.20
—~ 0.10
o_ 000
M 010
-0.20
-0.29

-0.39

0.03
0.03
0.02

~ oot
od

=

L o000

M -0.01
-0.02
-0.03

-0.03

o~

72

KR41D1V70007-2024-07 QML NS 7|EM &

o~

o~

o~ |

.00

195,750.00 391,5M 587,250.00 783,000.00

o~

o~

o~

72

KR41DGV70002-2024-07 S AL HINEHME

T T 1

0.00

8,412.50 16,825.00  25,237.50  33,650.0 42,062.50 50,475.00 58,887.50  67,300.00




KR41DWV70009-2024-07 FAHHZH 7| H M

=
=

0.05 /
0.04 /
0.03 /
— 0.01
-nI-J /
=|
f__ 0.00 ; ; .
Or 0.00 25,900.00 /660.00 77,700.00 103,600.00
A 5o /
-0.03 /
-0.04
-0.05
7t
KR41DZV70002-2024-07 St M AW E M S
0.02 /
0.02 /
0.01 /
— 0.01
z /
=]
g_, 0.00 . ‘ ; . . . )
Or 0.00 5,050.00 10,100.00 15,1M('J0.00 25,250.00 30,300.00 35,350.00 40,400.00
A oo /
-0.01 /
-0.02
-0.02
7H4
KR41F5V70006-2024-07 LGO| L X| &2 HIIEME
0.33
0.25 \
0.16 \
— 0.08
ol \
=|
L o000 x x \
Or 0.00 164,000.00 328,(;@0\ 492,000.00 656,000.00
-0.16 \
-0.25 \
-0.33



0.20 4

KR41FCV70006-2024-07 SIO| E/|HM E

0.15

0.10

—~ 0.05

— 0.00

.00 98,500.00

197,000.00

W oos

-0.10

-0.15

-0.20

0.09 -

i

KR41FEV70002-2024-07 SKAHO{7|E M E

0.07

0.05

— 0.02

— 0.00

.00 45,350.00

90,700.00

W o0

-0.05

-0.07

-0.09

3. MLIE| 28 £YFZHFE L0 ESH)

KR4149V700 2024-07 HDRCH QI Z 2t RO 7 H M =
KR41BBV7002024-07 ZHAH O Z/WEM 2
KR41BHV70(2024-07 $+3t0f| O] 2 AH| O] ATHH
KR41BKV7002024-07 SIO|EXIZI|HMH 2
KR41C3V70C2024-07 22718 M
KR41CDV70(2024-07 SICHO| =M 7Y
KR41D1V70( 2024-07 CIM| L X 7Y
KR41DGV70(2024-07 S &
KR41DWV70 2024-07 &
KR41DZV70(2024-07 SHA|
KR41F5V700 2024-07 LGOf
KR41FCV700 2024-07 S}O|

rx

=]
=

0

O
%]
TN
nE nE neE
™ X rx ng
Mo Mo mo rx nE Mo

It T n> ot

gl
ra
=
uE
rx
o

=
nE
rx
o

394,000.00

181,400.00

0.26

0.47




KR41FEV700 2024-07 SKAZ O/ EME

onl

@

Z| & Mo A2 U (VaR : 99% A E|F=F,10Y 7

4. nplArEoO



2024-06-25
2024-06-24

2. BIINHe 2OYTE
KR4101V90009-2024-09 R A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 95.18 190.35 285.53 380.70 475.88 571.05 666.23 761.40
W 600
0.00
0.00
0.00
7t
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4101V90009 2024-09 T AL 200K | =M= 795
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -795 -795 -795 -795 -795 -795 -795
-5.33% -530 -530 -530 -530 -530 -530 -530
-2.67% -265 -265 -265 -265 -265 -265 -265
0% 0 0 0 0 0 0 0
2.67% 265 265 265 265 265 265 265
5.33% 530 530 530 530 530 530 530
8.00% 795 795 795 795 795 795 795




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

787



SAY  2024-06-25
712 2024-06-24
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 8,067 0 8,067

A F7t5dH  |[ME 2,689 0 2,689| &L

o) B
ESU4-S&P500 EMINI FUT Sep24
.00 1,383.56 2,767.13 4,150.69 5,534.25 6,917.81 8,301.38 9,684.94 11,068.50
74
HWAUA4-SP500 MIC EMIN FUT Sep24

0.00 1,383.56 2,767.13 4,150.69 5,534.25 6,917.81 8,301.38 9,684.94 11,068.50




3. AlLtE|eE YRz

ESU4
HWAU4

HEE =0 S=d)

S&P500 EMINI FUT Sep24
SP500 MIC EMIN FUT Sep24

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

[0




2024-06-25

ol
=

Al

2024-06-24

71EY

ofjol| ol o
KO0 | KO KO | KO
O O | O || | O
n | N~ wn
@ m| O
b e
olo|lo|n|o] o
N LN
© o
1o} —
OO0 O | O m| O
N~
o
O | o0 | LH | ofu | o | Lo
L= R L]
3| Tl
do| | |Ko| |
7%.§7W§
OF | K | o |OF = |0
EEFETIRIT
i el ol B R R TS

2. WI|MHEe o7z

MOZ24-ECX EMISSION Dec24

85.16 102.20 119.23 136.26

68.13

17.03 34.07 51.10

0.00

onl

85
468
0.16

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

866



SAY  2024-06-25
712 2024-06-24

0] 2LEACSH002IHA B (AT} E)

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 3,328 0 3,328
A F7t5dH  |[ME 3,274 0 3,274| &Ly
TE7|A|He| &=
HWBU4-NASD100 MICRO EMIN Sep24
0.02
0.01
0.01
— 0.00
&l
=|
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,995.69 9,991.38 14,987.06 19,982.75 24,978.44 29,974.13 34,969.81 39,965.50
4“ 0.00
-0.01
-0.01
-0.02 -
74
NQU4-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 4,995.69 9,991.38 14,987.06 19,982.75 24,978.44 29,974.13 34,969.81 39,965.50
<‘IJ 0.00
-0.01
-0.01
-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)

262
266
(Er9l: e BHel)




2024-06-25
2024-06-24

3

SOLO| =30 AHHEZ ()

1. A= H
{2 cy A Of==(1) OHE@R) =ZX[M(1-2)
M Xl A2 110,686 0 110,686 | & 2
A NES A2l 164,317 0 164,317| & Q)
2. M7|A|-He| &l x
3. A|LIZ| 2 £l X 5 (X|CH & A of A2 ol) (THR|: TR
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,707
SWKEDI0O00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 710
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,727
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,145
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR
7,979



2024-06-25
2024-06-24

SOLO| T E|ATOP10 QU A M= X| =(F

2. WI|MHEe &

3. AlLI2| 2

Hefol o
et A= — 0 0&el
= INES A2 7,960 7,960 &2

AL
H &9

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

19

I_‘II._JE

CE L EE LRSI P B

oo

O AF2 oM (VaR : 99%AE| = 10Y7|F)




U7|AHe| &

A

SAY  2024-06-25
712 2024-06-24

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

0.00

r=

r=

B T

[

166

o

=ES

4

CLU4-WTI CRUDE FUTURE Sep24

0.00

0.00

0.00

0.00

0.00

.00

9199

39.98 59.97 79.96 99.95 119.94 139.93

159.92

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

21.08

42.17 63.25 84.33 105.41 126.50 147.58

168.66

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 19.99 39.98 59%96 99.95 119.94 139.93 159.92
72
EOU4-E-MINI NATURAL GAS Sep24
.00

72

KR4175V70005-2024-07 S| ME

o~

.00

346.55 693.10 1,039.65 1,386.2 1,732.75 2,079.30 2,425.85 2,772.40




NGU24-NATURAL GAS FUTR Sep24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.70

0.00

0.00

0.00

0.00

72

QSU4-Low Su Gasoil G Sep24

0.00

0.00

0.00

0.00

/

.00 195.25

T T

390.50

585.75 781.00 976.25

T

1,171.50

T 1

1,366.75 1,562.00

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 0.62

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



