2024-09-19
2024-09-13

oll

Al

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  2024-09-19
712 2024-09-13

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

0 465

0.00

19

=

BOZ4-SOYBEAN OIL FUTR Dec24

0.00

0.00

0.00

0.00

0.00

9.95

19.90 29.84 83989 49.74 59.69 69.63

79.58

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

17.60

35.19 52.79 70.38 87.98 105.57 123.17

140.76

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

CZ4-CORN FUTURE Dec24

/

.00 101.50 203.00 30M.00 507.50 609.00 710.50 812.00
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

62.35 124.70 187.05 249.40 311.75 374.10 436.45 498.80

/

/

72

KR4175VA0007-2024-10 | ME

o~

.00

331.88 663.75 995.63 1,327.5 1,659.38 1,991.25 2,323.13 2,655.00




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 146.56

T T

293.13

439.69 586.25 732.81

T

879.38

T 1

1,025.94 1,172.50

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 4.86

9.71

14.57 19.42 24.28

T

29.13

T 1

33.99 38.84

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 80.80 161.60

242.40 323.20 404.00

T

484.80

T 1

565.60 646.40

0.00

0.00

0.00

0.00



SX4-SOYBEAN FUTURE Nov24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 252.69 505.38 758.06 1,010.75 1,263.44 1,516.13 1,768.81 2,021.50
A 0.00

/

0.00

/

0.00

0.00

e

WZ4-WHEAT FUTURE(CBT) Dec24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 144.63 289.25 433.88 578.50 723.13 867.75 1,012.38 1,157.00
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



2024-09-19
2024-09-13

2. MI|A - &=
KR4101VC0004-2024-12 R A L|200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 86.49 172.98 259.46 345.95 432.44 518.93 605.41 691.90
W 600
0.00
0.00
0.00
7t
3. L2 2% 2o FXHS @ LAY IY) 40+ 2l
KR4101VC0004 2024-12 ZALO 200K | =M= 137
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -137 -137 -137 -137 -137 -137 -137
-5.33% -92 -92 -92 -92 -92 -92 -92
-2.67% -46 -46 -46 -46 -46 -46 -46
0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 92 92 92 92 92 92 92
8.00% 137 137 137 137 137 137 137




IR

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2024-09-19

ol
=

Al

2024-09-13

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

232

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



2024-09-19

oll

Al

2024-09-13

oll

7|E

(@ Nee]
A
()]

o | O

(@ Nee]
[aV]
()]

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

2,406.00 3,609.00 4,812.00 6,015.00 7,218.00 8,421.00 9,624.00

1,203.00

onl

74

EURO STOXX 50 Sep24

VGU4

on

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

4. TP Y4 E2



SAY  2024-09-19
712 2024-09-13

o

2. WI|MHEe &

=ES

=

HCU4-HSCEI Futures Sep24

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,505.50 3,011.00 4,516.50 6,022.00 7,527.50 9,033.00 10,538.50  12,044.00

0.00

0.00

0.00

-0.01

73

3. AlLtE| 9 2R AHS @AM AT ) (Erl: 4Bt g)
HCU4 HSCEI Futures Sep24 119

4. THYAEO| ATHE LU LI A(VaR : 99%AIZIHZ,1027]F) (Bl BH2))



SAY  2024-09-19
712 2024-09-13

HHEER (FAEE-THY)
A a3

U7|AHe| &

A

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

OHE@R) =ZX[M(1-2)
Mt e = = | 0 30,400 -30,400| & LK
A 27t5dH  |SM 0 39,973 -39,973 | ZkLY
L=

KR4201VA3421-2024-10 =342.5

.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
74

KR4201VA3454-2024-10 =345

.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00




0.00

KR4301VA3420-2024-10 3£342.5

0.00

0.00

0.00

0.00

0.00

.00

85.63

171.25

256.88

342.50

428.13

513.75

599.38

0.00

0.00

0.00 -

685.00

e
3. ALE| Y £ R XHE AN N0 AT ) (EFgl:uHorgl)
KR4201VA3421 2024-10 23425 687
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 324 314 302 288 273 257 240
-5.33% 287 269 250 230 209 187 165
-2.67% 210 186 161 136 110 85 59
0% 80 54 27 0 =27 -54 -80
2.67% -104 -128 -153 =177 -202 -228 -254
5.33% -335 -353 -371 -392 -413 -435 -457
8.00% -597 -608 -621 -635 -651 -668 -687
KR4201VA3454 2024-10 =345 1,300
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 570 553 532 509 482 453 421
-5.33% 511 480 446 409 370 330 289
-2.67% 383 338 291 244 196 147 98
0% 158 105 53 0 -53 -105 -158
2.67% -175 -225 -275 -326 =377 -428 -480
5.33% -605 -643 -684 -727 =771 -817 -863
8.00% -1,104 -1,129 -1,158 -1,189 -1,224 -1,261 -1,300
KR4301VA3420 2024-10 £342.5 438
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -404 -407 -412 -417 -423 -431 -438
-5.33% -223 -231 -240 -250 -260 =271 -282
-2.67% -69 -82 -95 -108 -122 -136 -149
0% 44 29 15 0 -15 -29 -44




<t (S|
m | O | N
—

I~ || O
<O mm
—

— | O | I
O o m
™ |
< | O <
~ e S
T |
~N| O | O
0| AN | <
— |
o<
O
— | Y | v
ANl || O
— | < |
| ¥ |
X | RN | X
NI | O
o Mmoo
ANl || O

ol

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

e

4. OpMArE O



2024-09-19

ol
=

Al

2024-09-13

71EY

o | O
A
&

o | O

o | o
(]
!

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

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

4. THY Y4 F2

=N



2024-09-19

oll

Al

2024-09-13

oll

7|E

o<
3

[qV]

A-:
o | O
o<

3

1

X
|
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



2024-09-19
2024-09-13

M f7t5d  |=45H 0 147 -147
M =K ME 0 0 Q|
Sl f7t5d  |=45H 14,379 0 14,379
A S35t Mz 266 14,159 -13,893| & Q)
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
FXW213E6SC KRW/USD 30-09-24E 356
FXW213E7W KRW/USD 31-10-24E 218
FXW213E8V(KRW/USD 29-11-24E 558
FXW213E8X( USD/KRW 30-09-24E 21
IEOOBD8RGM75 * SHEHE R QS X HALEO| 01220] Q0] SAISHA| e
4. TPHAEO| XM AU (VaR : 99%AE|TF,10Y7|F) [(GEE R )



SAY  2024-09-19
712 2024-09-13
A0EKRX300Q1 AR (F AT

KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
ol
=;|'3=£ 0.00
3'; 0.00 86.49 172.98 259.46 345.95 432.44 518.93 605.41 691.90
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101VC0004 2024-12 DAIR00K =M= 55
7| R KFALO| HE A
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -55 -55 -55 -55 -55 -55 -55
-5.33% -37 -37 -37 -37 -37 -37 -37
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 37 37 37 37 37 37 37
8.00% 55 55 55 55 55 55 55




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

©



2 2024-09-19
2 2024-09-13

U7|AHe| &

A

=

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

0.00

0.00

0.00

0.00

0.00

0.23 0.46 0.68 091 1.14 1.37 1.59

1.82

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

0.23 0.46 0.68 0.91 1.14 1.37 1.59

1.82

0.00

0.00

0.00

0.00 -



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

0.00

0.00

0.00
— 0.00
ol
?—r— 0.00 T T T J T T T 1
ol 0.00 0.23 0.46 0.68 0.91 1.14 1.37 1.59 1.82
M 600

0.00

0.00

0.00 -

x|
2108840920MZ-ICE Global Carbon Futures Index(ER) (M|

0.00

0.00

0.00
— 0.00
ol
?—r' 0.00 T T T J T T T 1
ol 0.00 0.23 0.46 0.68 0.91 1.14 1.37 1.59 1.82
H 000

0.00

0.00

0.00 -

7%

3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
2108840321/ICE Global Carbon Futures Index(ER) (0| 465
2108840503 ICE Global Carbon Futures Index(ER) (O| 186
2108840610 ICE Global Carbon Futures Index(ER) (7| 372
2108840920! ICE Global Carbon Futures Index(ER) (| 186

4. EHYAHE Q| A T2 MO A2 H(VaR : 99% A2 +E,1027|F) (EFSL: 4 3tl)



2024-09-19
2024-09-13

=
=

o
o

Al
7=

~[o[<x[o]— —
ol o ol
o == o
a ) )
=) =0 =5
of |of| |of|of s o o
K0 | KO K0 | KO = 0=
olo/olo|[m|—
NS <
© | m|© wn
N~ — M
i —
= "
olo|o|lo|o|~ = )
% ° =
A —
—
@)
=] x
o|lo|o|w|[m|o S % = KHI
~ |~ Q O —
@ | m o = N
= (o w ol
2 = o
o 2 Rr > -
[72) v —— (V] 5
] 8 ~ = KH
2 % <k
w = —
x = W w M -} _._|._._
(S} & O <« <« o w .A-_
@ 2 LN = X
Ofu | o0 | LH | Ol | o0 | LH N < 0 @ o o) o
- - | T G N = © O Z o ()
| <= L] ] T 4 .
S o o 0 x
= MW o = < (a4
- ) £ 0V S
[l [ ~ = 2 2 5 < =
Klo Klo & .__M_I._//E w aor
R <k BT R4 | CZZ 5w i
OF | K | o |oF | < | ufo __L.WKKEK <0
© S S P (=)
Ki i Kl © @ 2 <n
i ) oo 3
ol of ~n «~ N\ o] M
ﬂl_uﬂlﬁ_.l_umwm 4l 4 vWA m o = )
i i vl ol I S | S wq = oL Lo = 0 oI
L s 8 8 8 8°8 8 8 8 o B
< <} S <} S [} S =} <} S |_._._.I <0
~ 3 20
- AJ_IV_Ill..l ol il
od 1oHR/I0F = =
ai %) <



SAY  2024-09-19
712 2024-09-13

>

m}

| SESOLX}O| LIE QF2HCSIS H AF

r
0-."-

e &

el e A

= S
= NES At 4,278 0 4,278 &2

o

2. WI|MHEe &

B

17

4

VWL ELEE TR RS FO=LT) (EH9]- 2 Bh))

SWCSI00000 2IBHCSI Index 240620 (7]2) 11

o

(

SWCSI00000 A BHCSI Index 240620 (0| 2H) 17

SWCSI00000 AI3HCSI Index 240620 (H| 2| %) 17
(N

SWCSI00000 £ BHCSI Index 240620 (NH) 12

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

o



2024-09-19

ol
=

Al

2024-09-13

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

21

18
26

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  2024-09-19
712 2024-09-13

Of| #{E| 2 ot U HhAt 2 = B K4k

= = AL
23 (M= 8 207 -199| ZHLY

o

U7|AHe| &

=E

4

KR4105VA0002-2024-10 O|L| 2 A I|200 M

0.00 -

0.00

0.00

— 0.00

— 0.00 T T T X
ol 0.00 85.95 171.89 257.84 343.78 429.73 515.67 601.62 687.56

#6000

0.00

0.00

0.00
717

KR4106VC0009-2024-12 A AEH50M &

0.00 -

0.00

0.00

— 0.00

-]
— 0-00 T T T L T T T
ol 0.00 308.05 616.10 924.15 1,232.20 1,540.25 1,848.30 2,156.35 2,464.40

H o000

0.00

0.00

0.00



KR4116VA0009-2024-10 S CHXI7|HM E

0.24

0.18

N

0.12

o~

—~ 0.06

o~ Y |

I 0.00

.00

118,000.00 236,0‘M 354,000.00 472,000.00

H 06

-0.12
-0.18

-0.24

0.11
0.08
0.06
—~ 0.03
o_ 000
W 003
-0.06
-0.08

-0.11

0.02
0.01
0.01

~ 000
od

=

L o000

M 0.00
-0.01
-0.01

-0.02

o~

o~

o~

72

KR4136VA0005-2024-10 KT&GZHEHM E

o~

o~

N |

.00

55,400.00 110,8M 166,200.00 221,600.00

o~

o~

o~

72

KR41BSVA0002-2024-10 ZAMEJHM E

T T 1

0.00

4,452.50 8,905.00 13,357.50 17,810.0 22,262.50  26,715.00 31,167.50  35,620.00




KR41C8VA0003-2024-10 A EMIWHME

0.15

N

0.07

o~

—~ 0.04

o~ Y |

I 0.00

.00 74,800.00 149,% 224,400.00 299,200.00

M -0.04

o~

-0.07
-0.11

-0.15

0.03
0.02
0.01
— 001
o_ 000
W o0
-0.01
-0.02

-0.03

0.06
0.04
0.03

~ oot
od

=

L o000

o~

o~

72

KR41CNVA0006-2024-10 EAFApX/|EHME

.00 7,175.00 14,350.00  21,525.00  28,700.0 35,875.00 43,050.00 50,225.00 57,400.00

72

KR41F9VA0005-2024-10 SKHIO| 2 AIO|HA I E M E

o~ Y |

ol 0.00 27,750.00 55,5;)%\ 83,250.00 111,000.00
M -0.01

-0.03

-0.04

-0.06




3. Al

KR41GNVA0002-2024-10 = ¥7|EHME

0.04

0.03

0.02

0.01

0.00 T 7 T )

0.00 21,175.00 42,350.00 63,525.00 84,700.00

-0.01

-0.02

-0.03

-0.04 -

74

2 &P ZHF (X|CH=H0ASAH) (THEHTER)
KR4105VAOQC 2024-10 O|L|ZAT200 M= 1
KR4106VCOC 2024-12 ZAEHM50ME 3
KR4116VAOC 2024-10 SCHXIZHE M E 2
KR4136VAOC 2024-10 KTRGHE M = 1
KR41BSVAOC 2024-10 ZAHEIE M S 2
KR41C8VAO(2024-10 AHEAHEME 1
KR41CNVAO0(2024-10 EATDX/EME 0.46
KR41FOVAO00 2024-10 SKEIO| QALO|HATIHAM = 1
KR41GNVAO 2024-10 2L/ EHME 1

APZo| A& MO AFS U (VaR : 99%AE|£E, 10U 7|F) [(GEE R )



2024-09-19
2024-09-13

22| OFQI A (F4-THEE)(F)

Of==(1) OHe@) w=ZX[M(1-2)
2l 5 (M= 2,335 0 2,335 | ZhLY
A 2715# (M2 8,649 0 8,649 &Ly
2. BIINHe 2OYTE
KR4101VC0004-2024-12 R A L|200X| =M E
0.00
0.00
0.00
— 0.00
ol
I 500
ol 0.00 86.49 172.98 259.46 345.95 432.44 518.93 605.41 691.90
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) (THREH TR
KR4101VC0004 2024-12 ZALO 200K | =M= 687
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -687 -687 -687 -687 -687 -687 -687
-5.33% -458 -458 -458 -458 -458 -458 -458
-2.67% -229 -229 -229 -229 -229 -229 -229
0% 0 0 0 0 0 0 0
2.67% 229 229 229 229 229 229 229
5.33% 458 458 458 458 458 458 458
8.00% 687 687 687 687 687 687 687




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2024-09-19
712 2024-09-13
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 F75H (M= 0 0 0

AT FtEH  |ME 0 0 O|ZHLH

A {7tsd  |M=E 10,769 0 10,769

A F7t5dH  |[ME 1,582 0 1,582 | LY

o) B
ESU4-S&P500 EMINI FUT Sep24
.00 1,400.56 2,801.13 4,201.69 5,602.25 7,002.81 8,403.38 9,803.94 11,204.50
74
HWAUA4-SP500 MIC EMIN FUT Sep24

0.00 1,400.56 2,801.13 4,201.69 5,602.25 7,002.81 8,403.38 9,803.94 11,204.50




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)

FI\'I
£
£
2
o



2024-09-19

ol
=

Al

2024-09-13

71EY

ofjol| ol o
KO0 | KO KO | KO
O O OO0 M| O
O~ O
O m| O
© e
olo|lo|a|o]o
[Ye) ()]
© Q
O —
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

16.36 32.73 49.09 65.45 81.81 98.18 114.54 130.90

0.00

ol

87
533

FXW213E8V(KRW/EUR 30-09-24E

MOZ24

ECX EMISSION Dec24

SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

on

@



SAY  2024-09-19
712 2024-09-13

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 6,415 0 6,415
A F7t5dH  |[ME 1,123 0 1,123 | &Y
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 4,861.81 9,723.63 14,585.44 19,447.25 24,309.06 29,170.88 34,032.69 38,894.50
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 4,861.81 9,723.63 14,585.44 19,447.25 24,309.06 29,170.88 34,032.69 38,894.50
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. MLE|E 2R xHES(ZIHE A0 L3 Y)
HWBU4
NQuU4

NASD100 MICRO EMIN Sep24
NASDAQ 100 E-MINI Dec20

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

o
=)
y::
2
[0

513

FI\'I
£
£
2
o



2024-09-19
2024-09-13

SoLO|=Z30E I MAHHEZ ()

2. WI|MHEe &

3. AlLI2| 2

7{eich &
et A= — 0 0&el
A NES A2l 179,282 0 179,282 | & Q)

19

F=

EEEE L LBV
SWKEDIOO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

SWKEDIOO0OC KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

o] Z|c& Ao ASH(VaR : 99%AE|FF 102 7| F)

721
3,364
5474

FI:I
£
1=
2
rio



2024-09-19
2024-09-13

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)

/rl\'l
£
1=
2
rio



U7|AHe| &

A

SAY  2024-09-19
712 2024-09-13

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

0.00

At ft5H  |ME 0 0 0
A =2} ME 0 13 -13| &Ly
=A w7158 (M= 795 0 795
= =% M= 0 93 -93| &

o

=ES

4

CLX4-WTI CRUDE FUTURE Nov24

0.00

0.00

0.00

0.00

0.00

0.00

17.04

34.08 51.11 68.15 85.19 102.23

119.26

136.30

0.00

0.00

0.00 -

0.00

717

COF5-BRENT CRUDE FUTR Jan25

0.00

0.00

0.00

0.00

0.00

.00

17.76

35.53 53.29 71.05 88.81

106.58

124.34

142.10

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

ECX4-E-mini Crude Oil Nov24

/

00 17.04 34.08 51%15 85.19 102.23 119.26 136.30
72
EOX4-E-MINI NATURAL GA Nov24
.00

72

KR4175VA0007-2024-10 | ME

o~

.00

331.88 663.75 995.63 1,327.5 1,659.38 1,991.25 2,323.13 2,655.00




NGX24-NATURAL GAS FUTR Nov24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.66

0.00

0.00

0.00

0.00

72

QSX4-Low Su Gasoil G Nov24

0.00

0.00

0.00

0.00

/

.00 164.38

T T

328.75

493.13 657.50 821.88

T

986.25

T 1

1,150.63 1,315.00

0.00

/

0.00

/

0.00

0.00

72

XBX4-GASOLINE RBOB FUT Nov24

0.00

0.00

0.00

0.00

0.00

.00 0.48

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLX4 WTI CRUDE FUTURE Nov24
COF5 BRENT CRUDE FUTR Jan25
ECX4 E-mini Crude Oil Nov24
EOX4 E-MINI NATURAL GA Nov24

KR4175VA0C 2024-10 &M=

NGX24 NATURAL GAS FUTR Nov24
QSX4 Low Su Gasoil G Nov24
XBX4 GASOLINE RBOB FUT Novz24

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

o
=)
y::
2
[0

—_

—
O IN|Ddh I J|W|0|U1| 0

I’_T_I
£
1E
2
o



