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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,272 1,252 1,227 1,198 1,166 1,130 1,093
-5.33% 1,141 1,095 1,047 996 944 891 837
-2.67% 793 731 669 606 544 481 419
0% 163 110 56 0 -57 -115 -173
2.67% -694 -722 -756 -793 -833 -876 -922
5.33% -1,666 -1,676 -1,691 -1,710 -1,732 -1,758 -1,788
8.00% -2,676 -2,679 -2,684 -2,691 -2,701 -2,715 -2,731
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-2.67% -22 =27 -31 -36 -41 -45 -50
0% 7 5 3 0 -3 -6 -9
2.67% 11 11 10 10 9 8 6
5.33% 11 11 11 11 11 11 10
8.00% 11 11 11 11 11 11 11
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-2.67% -19 -22 -25 =27 -30 -33 -36
0% 6 4 2 0 -2 -4 -7
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|
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MOZ24-ECX EMISSION Dec24
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KR4101V90009 2024-09 [AL|200K|$ME 822
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-5.33% -548 -548 -548 -548 -548 -548 -548
-2.67% -274 -274 -274 -274 -274 -274 -274
0% 0 0 0 0 0 0 0
2.67% 274 274 274 274 274 274 274
5.33% 548 548 548 548 548 548 548
8.00% 822 822 822 822 822 822 822
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SAIY  2024-07-01
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Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 10,393 0 10,393
A F7t5dH  |[ME 2,695 0 2,695| ZFLY
TE7|A|He| &=
ESU4-S&P500 EMINI FUT Sep24
0.01
0.00
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,386.50 2,773.00 4,159.50 5,546.00 6,932.50 8,319.00 9,705.50 11,092.00
4“ 0.00
0.00
0.00
-0.01 -
74
HWAUA4-SP500 MIC EMIN FUT Sep24
0.01
0.00
0.00
— 0.00
2
i[ 0.00 T T T J T T T 1
EI' 0.00 1,386.50 2,773.00 4,159.50 5,546.00 6,932.50 8,319.00 9,705.50 11,092.00
<‘IJ 0.00
0.00
0.00
-0.01 -



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)

FI\'I
£
£
2
o



2024-07-01
2024-06-28

Mt e 0 0 0
NE= INES A2t 0 0 0/ &2
M =5t ME 0 0 0| &Q|
A F7t5dH  |[ME 0 6,305 -6,305
A Xl A2 373 0 373| &9
A &2t Mz 980 2,469 -1,490| & Q|
2. M7|A ™| &l X
MOZ24-ECX EMISSION Dec24
0.00
0.00
0.00
—~ 0.00
&l
ir_ 0.00
Or 0.00 16.67 33.34 50.00 66.67 83.34 100.01 116.67 133.34
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (X| &40 A3 2l) (GE R
FXW213E6SC KRW/EUR 31-07-24E 35
FXW213E6V(KRW/USD 31-07-24E 78
FXW213E6V(KRW/EUR 31-07-24E 84
FXW213E6V(USD/KRW 31-07-24E 78
MOZ24 ECX EMISSION Dec24 504
SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 1
4. PS4 EC| &MU H(VaR : 99%LEITFE,10Y7|F) (GRS
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0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 6,669 0 6,669
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 5,009.88 10,019.75 15,029.63 20,039.50 25,049.38 30,059.25 35,069.13 40,079.00
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 5,009.88 10,019.75 15,029.63 20,039.50 25,049.38 30,059.25 35,069.13 40,079.00
<‘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
£
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o
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3

SOLO| =30 AHHEZ ()

2. WI|MHEe &

3. AlLI2| 2

{2 cy A Of==(1) OHE@R) =ZX[M(1-2)
M Xl A2 128,320 0 128,320 | &t Q)
A NES A2l 166,671 0 166,671| & 2]
o) B
H SRz HFE[CHEHHSH) (THR|: TR
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 702
SWKEDI0O00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,331
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,596
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,635
O| A& Mo AU (VaR : 99%AE|LFE,10Y7|F) (G REIE)
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SOLO|ZE|ATOP10Q HAMEX|~(FA =T
1. A=A

et 8
et A= — 0 0&el
= PNES A2t 7,960 0 7,960 &2
2. WI|ABe £ x
3. ALEIE AT ZHEZ a4 Y) (EFl: = 2k =)

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

0.00

r=

r=

B T

[

138

o

=ES

4

CLU4-WTI CRUDE FUTURE Sep24

0.00

0.00

0.00

0.00

0.00

.00

20.21

40.42 60.62 80.83 101.04 121.25 141.45

161.66

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

21.32

42.63 63.95 85.26 106.58 127.89 149.21

170.52

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 20.21 40.42 60%83 101.04 121.25 141.45 161.66
72
EOU4-E-MINI NATURAL GAS Sep24
.00

72

KR4175V70005-2024-07 S| ME

o~

.00

343.85 687.70 1,031.55 1,375.4 1,719.25 2,063.10 2,406.95 2,750.80




NGU24-NATURAL GAS FUTR Sep24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.67

0.00

0.00

0.00

0.00

72

QSU4-Low Su Gasoil G Sep24

0.00

0.00

0.00

0.00

/

.00 197.56

T T

395.13

592.69 790.25 987.81

T

1,185.38

T 1

1,382.94 1,580.50

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 0.62

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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