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A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -91 91 -91 -91 91 -91 -91
-5.33% -61 61 -61 -61 -61 -61 -61
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0% 0 0 0 0 0 0 0
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8.00% 91 91 91 91 91 91 91
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8.00% 1 1 1 1 1 1 1
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -1 -1 -1 -1 -1 -1 -1
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5.33% 1 1 1 1 1 1 1
8.00% 2 2 2 2 2 2 2

KR41CNVC0004 2024-12 ZAF |ICTHEME 1
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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2.67% 0 0 0 0 0 0 0
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74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
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0.59
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74
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0.00
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KR41B3VC0008 2024-12 12O H M= 25
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -16 -16 -16 -16 -16 -16 -16
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
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5.33% 16 16 16 16 16 16 16
8.00% 25 25 25 25 25 25 25
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
334 330 324 318 311 304 295
304 293 282 270 257 244 231
213 197 182 167 151 136 121
38 26 13 0 -14 -27 -41
-200 -205 -212 -220 -229 -239 -249
-466 -467 -470 -473 -478 -483 -489
-740 -740 -741 -742 -743 -746 -749
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H o000

0.00

0.00

0.00



0.08

0.05

0.03

0.00

-0.03

-0.05

-0.08

-0.11

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.11

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.11

KR4123VC0008-2024-12 AT 7| 7| H M E

N

o~

~.

.00 54,250.00 108,5M 162,750.00 217,000.00
7t
KR4135VC0004-2024-12 GS7THEME
.00 20,825.00 41,6;%\ 62,475.00 83,300.00
7H4
KR4141VC0006-2024-12 SKO| = H|O| M7 EH M E
.00

57,100.00 114,;@0\ 171,300.00 228,400.00




KR4151VC0003-2024-12 GSZAM/|EHME

0.02

0.01

0.01

0.00

~

0.00

.00 4,837.50 9,675.00 14,512.50  19,350.0 24,187.50  29,025.00  33,862.50  38,700.00

0.00

o~

-0.01

o~

-0.01

~

-0.02
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KR4157VC0007-2024-12 LSS+ B 7| HME

0.03

0.02

0.01

0.01

~

0.00

.00 6,500.00 13,000.00  19,500.00  26,000.0 32,500.00 39,000.00 45,500.00 52,000.00

1

-0.01

o~

-0.01

-0.02

-0.03

0.01

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.01

o~

~

72

KR41BFVC0005-2024-12 M4 S ZU/WEHM =

T T 1

.00 2,922.50 5,845.00 8,767.50 11,690.0 14,612.50 17,535.00 20,457.50  23,380.00




KR41BJVC0001-2024-12 YIM AT EJ|HME

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

M -0.06

o~

-0.12

-0.18

-0.24

0.06
0.04
0.03
— 001
o_ 000
W o0
-0.03
-0.04

-0.06

0.16
0.12
0.08

~ 004
od

=

L o000

o~

72

KR41BMVC0006-2024-12 SRS Z S F/|HM S

.00 29,350.00 58,7;)%\ 88,050.00 117,400.00

KR41BYVC0002-2024-12 LGO| - E 7| EME

T 1

ol 0.00 80,750.00 /révoo.oo 242,250.00 323,000.00
M -0.04

-0.08

-0.12

-0.16




0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

0.38

0.28

0.19

0.09

0.00

-0.09

-0.19

-0.28

-0.38

KR41CFVC0004-2024-12 7|7} /| HME

o~

o~

.00

20,125.00 40,2;%\ 60,375.00 80,500.00

~
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KR41DTVC0007-2024-12 CJ ENMZHE M E

o~

o~

.00

32,500.00 65,0;)%\ 97,500.00 130,000.00

o~

o~

72

KR41F5VC0007-2024-12 LGH| L X| &2 M/|EHM =

N

o~

~.

.00

189,000.00 378,(;%0\ 567,000.00 756,000.00




0.02 +

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.02

3. AlLI2| 2

KR41FAVC0006-2024-12 HMM7|E M E

36,020.00

.00 4,502.50 9,005.00 13,507.50 18,010.00 22,512.50
73
EEEE L LBV

KR4105VCOC 2024-12 O|L|ZALI200 M=
KR4106VCOC 2024-12 2 AEHM50M &
KR4123VC0OC2024-12 &G ™7|7|E M =
KR4135VC0OC 2024-12 GS/HEM =
KR4141VCOC 2024-12 SKO|=H|O| M EM &
KR4151VCOC 2024-12 GSHMIWEM E
KR4157VCOC 2024-12 CH$HS
KR41BFVC002024-12 Ao
KR41BJVCO0 2024-12 M|
KR41BMVCO 2024-12 st=st
KR41BYVCOC 2024-12 LGO|
KR41CFVCOC 2024-12 7}7t2 74
KR41DTVCO(2024-12 CJ ENMZH
KR41F5VC00 2024-12 LGO| L X| & &
KR41FAVCOC 2024-12 HMM7{HE M=

k|H oh o
= X g
NE NE rx

rx Mo mo

Mo ME X orxomo
Mo

X E‘lH
W N

i
oo
ME X~ o jm e =

A

%
rx
Mo

ra
=
nE
rx
o

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

03

0.37

0.37

0.13

0.28

0.23
047

0.43

=
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s
o
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—
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SAY  2024-12-02
1= 2024-11-29

2| oI A (FA-THEY)(F)
1. A=A

Of==(1) O &= (2)
2l 5 (M= 0 11,389 -11,389 | ZkLY
A FEH (M= 14,684 0 14,684 | =L
2. M7|A|-He| &l x
KR4101VC0004-2024-12 A A 1| 200X| =M &
0.00
0.00
0.00
— 0.00
ol
E:,:E 0.00
ol 0.00 81.58 163.15 244.73 326.30 407.88 489.45 571.03 652.60
<‘IJ 0.00
0.00
0.00
0.00
7}
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
KR4101VC0004 2024-12 ZALO 200K | =M= 1172
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1172 -1172 -1,172 -1172 -1,172 -1,172 -1,172
-5.33% -781 -781 -781 -781 -781 -781 -781
-2.67% -391 -391 -391 -391 -391 -391 -391
0% 0 0 0 0 0 0 0
2.67% 391 391 391 391 391 391 391
5.33% 781 781 781 781 781 781 781
8.00% 1,172 1172 1172 1172 1172 1172 1172
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SAY  2024-12-02
1= 2024-11-29

Mt F75H (M= 0 0 0
AT F7t5dH  |[ME 0 0 O|ZHLH
A {7tsd  |M=E 20,146 0 20,146
A F7t5dH  |[ME 1,979 0 1,979 | =LY
TE7|A|He| &=
ESZ4-S&P500 EMINI FUT DEC24
0.01
0.00
0.00
— 0.00
&l
?EI_ 0.00 T T T 7 T T T )
BF 0.00 1,503.75 3,007.50 4,511.25 6,015.00 7,518.75 9,022.50 10,526.25 12,030.00
4“ 0.00
0.00
0.00
-0.01 -
74
HWAZ4-SP500 MIC EMIN FUT Dec24
0.01
0.00
0.00
— 0.00
2
;—r' 0.00 T T T J T T T 1
EI' 0.00 1,503.75 3,007.50 4,511.25 6,015.00 7,518.75 9,022.50 10,526.25 12,030.00
ﬂj 0.00
0.00
0.00
-0.01 -



3. AlLtE|eE YRz

ESz4
HWAZ4

HEE =0 S=d)

S&P500 EMINI FUT DEC24
SP500 MIC EMIN FUT Dec24

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

(EH9l: 2 Brl)
1,612

158

(EH9l: 2 Brl)




SAY  2024-12-02
1= 2024-11-29
SOLSHEIAHZEHMEQAHAICEE E XL HA
1. A=A

Mt e e B 0 0
AT =K ME 0 0|&te
A {7tsd  |M=E -7 5,661 -5,668
A &2t ME 0 1,136 -1,136| &2
2. M7|A|-He| &l x
MOZ25-ECX EMISSION Dec25
0.00
0.00
0.00
— 0.00
&l
ir_ 0.00
Or 0.00 17.44 34.88 52.31 69.75 87.19 104.63 122.06 139.50
4“ 0.00
0.00
0.00
0.00
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2109930930/ ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 1
FXW213EBTC KRW/EUR 31-12-24E 91
MOZ25 ECX EMISSION Dec25 453
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)

800



SAY  2024-12-02
1= 2024-11-29

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 10,778 0 10,778
A F7t5dH  |[ME 1,316 0 1,316 2Ly
TE7|A|He| &=
HWBZ4-NASD100 MICRO EMIN Dec24
0.02
0.02
0.01
— 0.01
&l
=|
f_r_ 0.00 T T T ? T T T )
Or 0.00 5,203.25 10,406.50 15,609.75 20,813.00 26,016.25 31,219.50 36,422.75 41,626.00
4“ -0.01
-0.01
-0.02
-0.02 -
74
NQz4-NASDAQ 100 E-MINI Dec20
0.02
0.02
0.01
— 0.01
2
i[ 0.00 T T T J T T T 1
EI' 0.00 5,203.25 10,406.50 15,609.75 20,813.00 26,016.25 31,219.50 36,422.75 41,626.00
<‘IJ -0.01
-0.01
-0.02
-0.02 -



3. MLE|E 2R xHES(ZIHE A0 L3 Y)
HWBZ4
NQzZ4

NASD100 MICRO EMIN Dec24
NASDAQ 100 E-MINI Dec20

o A=l (VaR : 99% A E|FF, 102 7| F)
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2
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o
(0]
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SAY  2024-12-02
1= 2024-11-29

SoLO|=Z30E I MAHHEZ ()

7{eich & Of==(1) O &= (2)
M Xl A2 111,086 0 111,086 | & Q)
A NES A2l 203,895 0 203,895 | &t 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 706
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,717
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,225
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,656

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



SAY  2024-12-02
1= 2024-11-29

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

72 Ch&
et A= — 0 0&el
= pNES ALt 7,124 0 7,124\ &2
2. WI|A| - &=
3. AILIE|RE £ ZHF (X CHE L0 EZH) (EH = 2ER)

SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 14
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 14
SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 14
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 14

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

o



U7|AHe| &

A

SAY  2024-12-02
1= 2024-11-29

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

0.00

At f7t5d  |M= 0 0
Al =% ME 0 0| LY
=A w7158 (M= 779 779
= =% M= 0 98 -98| &

o

=ES

4

CLF5-WTI CRUDE FUTURE Jan25

0.00

0.00

0.00

0.00

0.00

0.00

17.18

34.36 51.54 68.72 85.90 103.08

120.26

137.44

0.00

0.00

0.00 -

0.00

717

COHS-BRENT CRUDE FUTR Mar25

0.00

0.00

0.00

0.00

0.00

.00

18.10

36.21 54.31 72.41 90.51 108.62

126.72

144.82

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

ECF5-E-MINI CRUDE OIL Jan25

/

00 17.18 34.36 51%72 85.90 103.08 120.26 137.44
72
EOF5-E-MINI NATURAL GAS Jan25
.00

72

KR4175VC0005-2024-12 S| ME

o~

.00

348.50 697.00 1,045.50 1,394.0 1,742.50 2,091.00 2,439.50 2,788.00




NGF25-NATURAL GAS FUTR Jan25

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.80

0.00

0.00

0.00

0.00

72

QSF5-Low Su Gasoil G Jan25

0.00

0.00

0.00

0.00

/

.00 166.06

T T

332.13

498.19 664.25 830.31

T

996.38

T 1

1,162.44 1,328.50

0.00

/

0.00

/

0.00

0.00

72

XBF5-GASOLINE RBOB FUT Jan25

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)

CLF5 WTI CRUDE FUTURE Jan25
COH5 BRENT CRUDE FUTR Mar25
ECF5 E-MINI CRUDE OIL Jan25
EOF5 E-MINI NATURAL GAS Jan25

KR4175VC0C2024-12 &M=

NGF25 NATURAL GAS FUTR Jan25
QSF5 Low Su Gasoil G Jan25
XBF5 GASOLINE RBOB FUT Jan25

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

o
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