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-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 124 124 124 124 124 124 124




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2024-04-25

ol
=

Al

2024-04-24

71EY

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
o | O
~
~
152)
o | O
o|lo
IV
~
™
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WINHY £YTE

onl

258

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



2024-04-25
2024-04-24

=
=

o
o

Al
7=

q_u — |~ QE
5 od od
= i I
= = & oF oF
of of o Tl i
%0 %0 = =
O | O || O
[aV I Q\] n
o | AN N
2
o0
]
o|lo|o|o g
4[
~
i
o S m
o|lo|wo|o N ~ Kkl
[aVE QN c [€) e
o | N 3 |7=_
Py o
2 : - -
n -
S ) ~ KH
5 N sF
4 —
o — Y )
2 = L Py
Ofu | LH | Ofu | LH g [ S8 A a
T3zl w =R
> W NN e
_ _ 2 W = = >
|| 5 A =
Klo Klo 2 - X O ar
M| s [| B o ~ Hrx o
N |40 [N | 0] = 5 D -
OF | o | oF | uo o = o <0
R 3o =3
K1 o Ki M <
= i - o 4
ol of ~n I o
RS N A VWA S ®
= AR ﬂ 3 > ol
R s g2 8 8 8°8 8 8 g % e
M [S] S o S o [S) o [S] S |_._._.I <0
L_lu AJ_IV_Ill.h u Wm
ol {oHR/I0<~ =< ]
a ) <



2024-04-25

oll

Al

2024-04-24

oll

7|E

T
&0 | KO
O | wn
(V]
o | O
O | wn
(V]
afu | ofu
Pl
|
Ko |Ko
NN
(o] =R o] =
IHkS
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

HCJ4-HSCEI Futures Apr24
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KR4201V53708-2024-05 =370
.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
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KR4201V53724-2024-05 =372.5
.00 93.13 186.25 279.38 372.50 465.63 558.75 651.88 745.00




0.00

KR4301V53706-2024-05 5370

0.00

0.00

0.00

0.00
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370.00

462.50
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KR4201V53708 2024-05 =370 1,402
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 368 365 359 352 342 330 316
-5.33% 353 341 326 308 287 264 238
-2.67% 293 266 235 203 168 133 96
0% 131 88 44 0 -44 -89 -134
2.67% -186 -232 -278 -324 -371 -417 -464
5.33% -660 -695 -731 -769 -809 -850 -891
8.00% -1,245 -1,264 -1,286 -1,312 -1,340 -1,370 -1,402
KR4201V53724 2024-05 2372.5 716
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 167 166 164 160 156 151 144
-5.33% 161 157 150 142 132 121 109
-2.67% 138 125 110 95 78 60 41
0% 67 45 23 0 -23 -47 -70
2.67% -81 -107 -132 -158 -183 -209 -234
5.33% -317 -338 -360 -382 -405 -428 -452
8.00% -620 -632 -647 -662 -679 -697 -716
KR4301V53706 2024-05 %370 593
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -591 -591 -591 -592 -592 -592 -593
-5.33% -374 -374 -375 -376 -378 -380 -382
-2.67% -160 -163 -167 -172 =177 -182 -188
0% 26 17 9 0 -9 -18 =27




2.67% 145 135 126 116 106 96 86
5.33% 191 186 180 174 168 160 153
8.00% 200 199 197 195 192 189 185
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -87 -87 -87 -87 -87 -87 -87
-5.33% -58 -58 -58 -58 -58 -58 -58
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0% 0 0 0 0 0 0 0
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

0.00

0.00

0.00

0.00 -
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2108840920KM-ICE Global Carbon Futures Index(ER) (7|
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2108840920MZ-ICE Global Carbon Futures Index(ER) (HI

0.00
0.00
0.00
— 0.00
&l
ir‘ 0.00 T T T J T T T 1
ol 0.00 0.27 0.53 0.80 1.06 1.33 1.59 1.86 2.12
W 500
0.00
0.00
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21088403211ICE Global Carbon Futures Index(ER) (O| 458
2108840920! ICE Global Carbon Futures Index(ER) (7| 917
2108840920! ICE Global Carbon Futures Index(ER) (| 183
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



2024-04-25
2024-04-24

=
=

o
o

Al
7=

~[n]Oo[wo] —~
Ofl | © | < | © oF
- — | I~ —_
_n_L DL
< == =
™M ] ]
=] . -
of \of | |of|of " % &
KO | KO KO | KO & &
O | O | Of|lv— | — | O
Al n | O o~
| m| O ]
o o S
i —
o '
o|lo/o|o|olo o a
o (<)}
3 z
AN _
—
@)
g x
N —_
Sloe|loig nl° m © nMu x|_.._
| ™M 4 = N
(<)) o (%) ol
2 -] o
o 5 Rr Y -
(7] wn —_— wn N
] 8 ~ = KH
2 % <k
= ~ < 5 [T}
5 . Fuewd2 2
; N o0 o v @ X
" " < o - ! e = 2
Ofu | o0 | LH | O | o | LH N < 0 X < e) o))
s e - - N = © O Z o ()
| <= L] ] T 4 .
S ©o o 0O x
= MW o = < (a4
< d x x v 3
4] = ] = 2 2 = < =
Klo Klo & .__M_I._//E w of
R <k BT R4 | CZZ 5w i
OF | K | o |oF | < | ufo __L.WKKEK <0
o mv um =
Ki b Kl m m 2 <
I - LR i
ol of ~n «~ N\ o] M
ﬂl_uﬂlﬁ_.l_umwm 41 44 vWA m ®) W )
i i vl ol I S | S wq = oL Lo = 0 oI
K s 8 8 8 8°8 8 8 8 o o
< o o o o o o o o o |_._._.I <0
~ J EY
- AJ_IV_Ill..l ol il
od 1oHR/I0F = =
al m <



2024-04-25
2024-04-24

=
=

o
o

Al
7=

Sl ]o]o =

0T|_11 OT_

ol ol

k] £

of | of oF ok

K0 | K0 ud ud
O | O
@
o)
<
o | O

o | xlt

S ~

5 . o

a0 S

oo KH

D= n 2 <{F

~ N N N M o

o 33 XS =

m 22 en X

ol | ol 0 NN NN o

<< T 555 3 3

M © © T © (-4

4 £ £ £ = S

T A0 a0 =5

gLy <

< <F > Jol jol P! %ol ro

KK %M_M_M_M_ <0

o O O O =3

K1 Emmmm a

s 33383 <M

ol of » »h » =

< < émmmm "

<Ak — —

< O_ mESSSS O_

@ o o

=< nr <0

N 5 2

od < E]

o ) <



2024-04-25

ol
=

Al

2024-04-24

71EY

ol | of
KO | KO
QO | —
o
©
o | O
QO | —
o
o)
ol | ol
<I|<I
ks
K | K
k| =
PRI

2. WI|MHEe o7z

ol

14
12
17

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



Q' 2024-04-25
4 2024-04-24

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

U7|AHe| &

A

19

=

KR4101V60002-2024-06 A A I|200X| $=ME

0.00 -

0.00

0.00

0.00

0.00

0.00

91.14 182.28 273.41 364.55 455.69 546.83 637.96

729.10

0.00

0.00

0.00

0.00

0.01 -
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KR4145V50000-2024-05 LGC| A S E|0|7|EME

0.01

0.01

0.00

0.00

.00

2,552.50 5,105.00 7,657.50 10,210.00,.12,762.50  15,315.00 17,867.50
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-0.01

-0.01
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T T 1
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KR41CRV50003-2024-05 LGMEZHZLA/EME
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o~ |

.00

196,000.00 392,0M 588,000.00 784,000.00
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o~
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KR41CYV50009-2024-05 SH2A| AHIZ|H M E

T T 1

0.00

1,272.50 2,545.00 3,817.50 5,090.0 6,362.50 7,635.00 8,907.50 10,180.00
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0.02

0.01

0.01

0.00
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0.02

0.01
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14,900.00  22,350.00  29,800.00

52,150.00

59,600.00

-0.01

-0.01

-0.02

-0.03
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KR4101V60002 2024-06 ZA L 200K | =M= 233
7| =R HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -233 -233 -233 -233 -233 -233 -233
-5.33% -155 -155 -155 -155 -155 -155 -155
-2.67% -78 -78 -78 -78 -78 -78 -78
0% 0 0 0 0 0 0 0
2.67% 78 78 78 78 78 78 78
5.33% 155 155 155 155 155 155 155
8.00% 233 233 233 233 233 233 233
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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 4,387 0 4,387

A F7t5dH  |[ME 1,821 0 1,821 | &Ly

o) B
ESM4-S&P500 EMINI FUT JUN24
.00 1,276.63 2,553.25 3,829.88 5,106.50 6,383.13 7,659.75 8,936.38 10,213.00
74
HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,276.63 2,553.25 3,829.88 5,106.50 6,383.13 7,659.75 8,936.38 10,213.00
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MOZ24-ECX EMISSION Dec24

16.42 32.84 49.25 65.67 82.09 98.51 114.92 131.34
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Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
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