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7t4
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3. AlLI2|E &l HF (X C =40 Hd=H) (THEHDERI)
KR41B3VC0008 2024-12 12O H M= 29
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -29 -29 -29 -29 -29 -29 -29
-5.33% -20 -20 -20 -20 -20 -20 -20
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 20 20 20 20 20 20 20
8.00% 29 29 29 29 29 29 29
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 315 313 310 306 301 295 289
-5.33% 293 285 276 266 256 245 234
-2.67% 209 196 182 169 155 142 128

0% 32 22 11 0 -12 -23 -35
2.67% -213 -216 -221 -227 -234 -241 -249
5.33% -482 -483 -485 -487 -489 -493 -497
8.00% =757 =757 =757 -758 -759 -760 -761

KR4201VC3205 2024-12 =320 1,431
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 508 505 501 495 488 479 469
-5.33% 482 469 455 439 422 404 385
-2.67% 363 338 313 287 262 236 210

0% 71 48 24 0 -25 -50 -75
2.67% -373 -384 -397 -412 -428 -445 -463
5.33% -888 -890 -894 -900 -907 -916 -926
8.00% -1,418 -1,419 -1,420 -1.421 -1,424 -1,427 -1,431
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— 0-00 T T T L T T T
ol 0.00 284.88 569.75 854.63 1,139.50 1,424.38 1,709.25 1,994.13 2,279.00

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 54,000.00 108,0‘M 162,000.00 216,000.00
7t
KR4135VC0004-2024-12 GS7THEME
.00 21,125.00 42,2;%\ 63,375.00 84,500.00
7H4
KR4141VC0006-2024-12 SKO| = H|O| M7 EH M E
.00

56,950.00 113,;@0\ 170,850.00 227,800.00




KR4151VC0003-2024-12 GSZAM/|EHME

0.02

0.01

0.01

—~ 0.00

T T 1

I 0.00

.00

4,812.50 9,625.00 14,437.50  19,250.0 24,062.50  28,875.00  33,687.50  38,500.00

H o00

-0.01
-0.01

-0.02

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

-0.03

0.24
0.18
0.12

~ 006
od

=

L o000

M -0.06
-0.12
-0.18

-0.24

o~

o~

~

712

KR4157VC0007-2024-12 LSS+ B 7| HME

~ |

.00

6,412.50 12,825.00 19,237.50  25,650.0 32,062.50 38,475.00 44,887.50 51,300.00

o~

o~

~

72

KR41BJVC0001-2024-12 QM AT EJ|EHME

N

o~

o~ Y |

121,250.00 242,5%0\ 363,750.00 485,000.00




0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06

0.16

0.12

0.08

0.04

0.00

-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

KR41BMVC0006-2024-12 SRS B F/HM S

o~

.00 29,900.00 59,86%0\ 89,700.00 119,600.00

KR41BYVC0002-2024-12 LGO| -El 7| H M E

/
/

/

/

.00 80,950.00 /{,9'00.00 242,850.00 323,800.00

/

/

72

KR41CFVC0004-2024-12 7}7I 7| EME

o~

o~

~.

.00 21,100.00 42,2:)%\ 63,300.00 84,400.00




KR41DTVC0007-2024-12 C) ENM7E M E

0.06

0.05

N

0.03

o~

—~ 0.02

o~ Y |

I 0.00

.00

31,750.00 63,56%0\ 95,250.00 127,000.00

M -0.02

-0.03
-0.05

-0.06

0.38
0.29
0.19
—~ 0.10
o_ 000
M 010
-0.19
-0.29

-0.38

0.02
0.01
0.01

~ 000
od

=

L o000

M 0.00
-0.01
-0.01

-0.02

o~

o~

72

KR41F5VC0007-2024-12 LGH| L X| &2 MI/|HM Z

o~

o~

o~ |

.00

192,000.00 384,0M 576,000.00 768,000.00

o~

o~

o~

72

KR41FAVC0006-2024-12 HMMZHE M B

T T 1

0.00

4,410.00 8,820.00 13,230.00 17,640.0 22,050.00 26,460.00 30,870.00 35,280.00




3. L2 @ AU RZHEE 2 U0 A ) (EFS: ot o))

KR4105VCOC 2024-12 O|L|ZALI|200 M= 3
KR4106VCOC 2024-12 2 AEHM50M & 1
KR4123VC0OC2024-12 &4 ™7|I7E M = 1
KR4135VCOC 2024-12 GS7HEHM = 0.3
KR4141VCOC 2024-12 SKO|=H|O| M7fEH M = 0.36
KR4151VCOC2024-12 GSHMNEM = 1
KR4157VCOC 2024-12 CHSHE S /HEM = 0.37
KR41BJVCO0 2024-12 AMAZTEINEME 1
KR41BMVCO 2024-12 =23 FIHEMZ 0.29
KR41BYVCOC 2024-12 LGO| =7 HM = 1
KR41CFVCOC 2024-12 717t EM = 0.34
KR41DTVCO(2024-12 CJ ENMZHEME 0.46
KR41F5VC002024-12 LGO|HX|EFEM|EM = 1
KR41FAVCOC 2024-12 HMMZHEM & 0.42
4. IPHAEQ| XL &M H4ZH(VaR : 99%HE[+F,10¥7|F) (T4 DER)



2024-12-03
2024-12-02

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 81.49 162.98 244.46 325.95 407.44 488.93 570.41 651.90
W 600
0.00
0.00
0.00
7t
A LE| Y &R ZHF(Z|C &AL ZH) LS )
KR4101VC0004 2024-12 ZALO 200K | =M= 1,171
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,171 -1,171 -1,171 -1,171 -1,171 -1,171 -1,171
-5.33% -781 -781 -781 -781 -781 -781 -781
-2.67% -390 -390 -390 -390 -390 -390 -390
0% 0 0 0 0 0 0 0
2.67% 390 390 390 390 390 390 390
5.33% 781 781 781 781 781 781 781
8.00% 1,171 1,171 1,171 1,171 1,171 1,171 1,171




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2024-12-03
712 2024-12-02

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 20,274 0 20,274
A F7t5dH  |[ME 1,993 0 1,993 | &Ly
TE7|A|He| &=
ESZ4-S&P500 EMINI FUT DEC24
0.01
0.00
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,512.88 3,025.75 4,538.63 6,051.50 7,564.38 9,077.25 10,590.13 12,103.00
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
i[ 0.00 T T T J T T T 1
EI' 0.00 1,512.88 3,025.75 4,538.63 6,051.50 7,564.38 9,077.25 10,590.13 12,103.00
<‘IJ 0.00
0.00
0.00
-0.01 -



3. ALE| R £ R EHFE[CHE AU EFA) (THel: 4 2hE)
ESZ4 S&P500 EMINI FUT DEC24 1,622
HWAZ4  SP500 MIC EMIN FUT Dec24 159
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)



2024-12-03
2024-12-02

Mt e e B 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E -1 5,503 -5,514
A &2t Mz 0 1,137 -1,137| &9
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 17.62 35.25 52.87 70.49 88.11 105.74 123.36 140.98
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 440
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)

780



SAY  2024-12-03
712 2024-12-02

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 10,876 0 10,876
A F7t5dH  |[ME 1,327 0 1,327 | =LY
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 5,248.38 10,496.75 15,745.13 20,993.50 26,241.88 31,490.25 36,738.63 41,987.00
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 5,248.38 10,496.75 15,745.13 20,993.50 26,241.88 31,490.25 36,738.63 41,987.00
<‘IJ -0.01
-0.01
-0.02
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H)

(EHS): 4 Bhg)
HWBZ4 NASD100 MICRO EMIN Dec24 106
NQZz4 NASDAQ 100 E-MINI Dec20 870
4. THYAEO| H|THE 0|4 ZU(VaR : 99% M E4F,1027|F) (EHS): 4 Bhg)

809



SAY  2024-12-03
712 2024-12-02

SoLO|=Z30E I MAHHEZ ()

74 2H CH A
et K= ] 0 0 0 &2
A NES A2l 203,895 0 203,895 | &t Q|

2. W7|AHe & Rx

3.ALE| Y &R ZTHE(X|CH&M0|ASAH) (G- EH TR
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 712
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,777
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,271
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,688

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



SAY  2024-12-03
712 2024-12-02

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 16
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 16
SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 16
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 16

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

o



U7|AHe| &

A

SAY  2024-12-03
712 2024-12-02

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= 786 786
= =% M= 0 98 -98| &

o

=ES

4

CLF5-WTI CRUDE FUTURE Jan25

0.00

0.00

0.00

0.00

0.00

0.00

17.00

34.00 51.00 68.00 85.00 102.00

119.00

136.00

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

17.88

35.75 53.63 71.50 89.38 107.25

125.13

143.00

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

0.00

ECF5-E-MINI CRUDE OIL Jan25

/

00 17.00 34.00 51%00 85.00 102.00 119.00 136.00
72
EOF5-E-MINI NATURAL GAS Jan25
.00

72

KR4175VC0005-2024-12 S| ME

o~

.00

350.40 700.80 1,051.20 1,401.6! 1,752.00 2,102.40 2,452.80 2,803.20




NGF25-NATURAL GAS FUTR Jan25

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.84

0.00

0.00

0.00

0.00

72

QSF5-Low Su Gasoil G Jan25

0.00

0.00

0.00

0.00

/

.00 167.94

T T

335.88

503.81 671.75 839.69

T

1,007.63

T 1

1,175.56 1,343.50

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
=)
y::
2
[0
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—
O | N|0 (o N Do
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