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-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% -1 -1 -1 -1 -1 -1 -1

0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 1 1 1 1 1 1 1
8.00% 2 2 2 2 2 2 2

KR41DNVB0004 2024-11 SILUHEOVHEME 0
7| ZEXtato| HEd

7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 0




2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 0 0 0 0 0 0
KR41F5VB0008 2024-11 LG HUX|EEMINEMZ 3

7| ERt4to| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3 -3 -3 -3 -3 -3 -3
-5.33% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 2 2 2 2 2 2 2
8.00% 3 3 3 3 3 3 3
KR41FMVB0003 2024-11 QMo =7fEHM = 1

7| ZEX4ke| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
KR41FXVB0000 2024-11 SMWEME 0

7| Z=XH4Ee| HEd
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR41GLVC0002 2024-12 LS ELECTRICHEME 1

7| Z=EX4Ee| HEd
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
KR41GZVB0007 2024-11 R EZZHEVHEM 2 1

7|Z=Rtel BiE g




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 0

2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
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2108840930 ICE Global Carbon Futures Index(ER) (7| 96
2108840930 ICE Global Carbon Futures Index(ER) (O| 482
2108840930 ICE Global Carbon Futures Index(ER) (O 193
21088409311 ICE Global Carbon Futures Index(ER) (O| 193
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.00 16.88
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0.00
0.00
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?—r’ 0.00 T T T J T T T 1
ol 0.00 17.39 34.78 52.17 69.56 86.95 104.34 121.73 139.12
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3. AlLZIQ £ RXHES @IS Ao 4T ) (EHS:atl)
2108850930! ICE EAU Carbon Futures Custom Roll Index 04
FXW213EAW KRW/EUR 29-11-24E 11
FXW213EAW KRW/EUR 29-11-24E 142
MOZ24 ECX EMISSION Dec24 110
MOZ25 ECX EMISSION Dec25 557
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.00 62,250.00 124,500.00 186,750.00 249,000.00
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A2 o RRHF (X L&A Y= (EH =4 DER)
KR4122VCOC 2024-12 &4SDIZHEMZ 0.41
KR4136VB00 2024-11 KTRGHEME 0.1
KR4151VB002024-11 G 74**7H%!* = 0.14
KR4151VCOC 2024-12 GSHMWEHME 0.31
KR4157VCOC 2024-12 EH@@%?H%‘&% 0.15
KR41BFVB00 2024-11 M4EEZSA/HM 2 0.2
KR41BFVC002024-12 MEEZSA/H M= 0.27
KR41BMVCO 2024-12 $t=2 S F/HEM = 1
KR41CDVC0(2024-12 HCHO|ZEMIfHM Z 0.35
KR41CFVB002024-11 7t7tIfE M= 0.38
KR41CQVCO0I2024-12 O X|AEHEH QI HEIHMZ 1
KR41E4VB00 2024-11 O AR/ HM = 0.11
KR4TEFVBOO0 2024-11 JYP Ent.7HE M= 0.34
KR41G6VC0(2024-12 SICHZEHIJNEM = 1
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KR4101VC0004-2024-12 A A 1| 200X| =M E

0.00
0.00
0.00
— 0.00
&
E,i 0.00
(:?IIJ 0.00 79.73 159.45 239.18 318.90 398.63 478.35 558.08 637.80
0.00
0.00
0.00
0.00
7
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THl:2 T3
KR4101VC0004 2024-12 DAI|200K| M E 733
7| =R HEH
7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -733 -733 -733 -733 -733 -733 -733
-5.33% -489 -489 -489 -489 -489 -489 -489
2.67% 244 244 244 244 244 -244 -244
0% 0 0 0 0 0 0 0
2.67% 244 244 244 244 244 244 244
533% 489 489 489 489 489 489 489
8.00% 733 733 733 733 733 733 733
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SAIY  2024-11-14
1= 2024-11-13

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 15,822 0 15,822
A F7t5dH  |[ME 1,643 0 1,643| &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 1,503.25 3,006.50 4,509.75 6,013.00 7,516.25 9,019.50 10,522.75 12,026.00
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 1,503.25 3,006.50 4,509.75 6,013.00 7,516.25 9,019.50 10,522.75 12,026.00
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0.00
0.00
-0.01 -



3. AlLbE| 2 2o PEHS @ AT (EH9]- k)
ESZ4 S&P500 EMINI FUT DEC24 1,266
HWAZ4 SP500 MIC EMIN FUT Dec24 131
4. THYALEC| H|TH2 MO M TU(VaR : 99%ME|SE,1087|F) (EH9]- k)
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MOZ24-ECX EMISSION Dec24

0.00

0.00
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1= 2024-11-13

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 9,151 0 9,151
A F7t5dH  |[ME 1,157 0 1,157 | =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 5,297.38 10,594.75 15,892.13 21,189.50 26,486.88 31,784.25 37,081.63 42,379.00
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ir' 0.00 T T T J T T T 1
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HWBZ4 NASD100 MICRO EMIN Dec24 93
NQZ4 NASDAQ 100 E-MINI Dec20 732
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)
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