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-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

KR41G6VC0004 2024-12 S ZRIZHHMZ 2
Z|=XAbe| s

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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

KR41GHVC0008 2024-12 HDH L H EEJHHEMZ 4
7| Z=X4ke| H-5d

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4

KR41GLVC0002 2024-12 LS ELECTRICHEME 1
7| Z=X2to| HEd

74 -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

KR41GNVC0000 2024-12 2Y7/HEM = 0
7| ZEXtato| HEd

74 -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
KR41GZVC0006 2024-12 | ZEEMEIFHEMZ 1

7| =R AbO| EH 5
A -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
4. P EQ| Z|CHEMO Y FH(VaR : 9% E|F=FE,1027|F) CH|:HH Oty
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=
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71

2108840930MR-ICE Global Carbon Futures Index(ER) (O|
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2108840930MZ-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00
— 0.00
ol
?—ra 0.00 T T T J T T T 1
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
M 600

0.00

0.00

0.00 -

x|
2108840931MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00
— 0.00
ol
?—r' 0.00 T T T J T T T 1
ol 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
H 000

0.00

0.00

0.00 -

7%

3. AlLtE| R 2o RXHE E A Mo 43 GREEE)
2108840930 ICE Global Carbon Futures Index(ER) (7| 93
2108840930 ICE Global Carbon Futures Index(ER) (O| 467
2108840930 ICE Global Carbon Futures Index(ER) (O 187
21088409311 ICE Global Carbon Futures Index(ER) (O| 187

4. IHEAEO| XL EHO YT H(VaR : 99%LE|FFE,10€7|E) (T2 HHBHR)
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2108850930KM-ICE EAU Carbon Futures Custom Roll Index
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—~ 0.00

— 0.00 T T T 7 T T

ol 0.00 0.01 0.01 0.02 0.02 0.03 0.03

0.04

0.04

0.00

0.00

0.00

0.00 -
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MOZ25-ECX EMISSION Dec25

0.00
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—~ 0.00

— 0.00 T

17.57
W4

35.14 52.70 70.27 87.84 105.41
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140.54

0.00

0.00

0.00

0.00 -




3. A2 2E £ EHFS(EHE M0 H43Y)
21088509301 ICE EAU Carbon Futures Custom Roll Index
FXW213EBTCKRW/EUR 31-12-24E
FXW213EBTCKRW/EUR 31-12-24E
MOZ25 ECX EMISSION Dec25
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2. WI|MHEe o7z
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SWSTAR000( 23t STAR 50 Index 231226(0]2f)

SWSTAROOO( A1t STAR 50 Index 231226(NH)

SWSTAR000( A8t STAR 50 Index 231226(MH 2| X)
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e 2024-12-12
Q4 2024-12-11

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

U7|AHe| &

A

19

=

KR4105VC0000-2024-12 O|L| 2 A 1200 ME

0.00 -

0.00

0.00

0.00

0.00

0.00

81.01 162.03 243.04 324.05 405.06 486.08 567.09

648.10

0.00

0.00

0.00

0.00

0.12 4
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KR4123VC0008-2024-12 A H 7| 7| H M &
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0.00

.00

59,650.00 119,300.00 178,950.00
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KR4141VC0006-2024-12 SKO| ‘e H|O| M7 HM &
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N
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o~ Y |

I 0.00

.00

59,600.00 119,2M 178,800.00 238,400.00
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— 001
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~ 009
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=
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M -0.09
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o~

o~

72

KR4157VC0007-2024-12 LSS+ B 7| HME

~ |

.00

6,062.50 12,125.00 18,187.50  24,250.0 30,312.50  36,375.00  42,437.50  48,500.00

o~

o~

~

72

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

N

o~

o~ Y |

186,250.00 372,5%0\ 558,750.00 745,000.00
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KR41F7VC0005-2024-12 77} LH|O| 7| H M &

0.02

0.02

—~ 0.01

— 0.00

.00 7,612.50 15,225.00  22,837.50  30,450.00%,_38,062.50  45,675.00

60,900.00

W oo

-0.02

-0.02

-0.03

0.02 -

i

KR41FAVC0006-2024-12 HMM7 H M &

0.01

0.01

— 0.00

— 0.00

T T

.00 4,710.00 9,420.00 14,130.00  18,840.00™,_23,550.00  28,260.00

37,680.00

H o00

-0.01

-0.01

-0.02
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H 2T ZHSEHE L0 =)

KR4105VCOC 2024-12 O|L|ZAI[200
KR4123VCOC 2024-12 A F 7| 7] & &
KR4141VCOC 2024-12 SKO| = H| 0| M
KR4157VCOC 2024-12 CHst S 70E
KR41F5VC00 2024-12 LGO|LH K| &2
KR41F7VC00 2024-12 7}7}+ 1| 0| 7H
KR41FAVCOC 2024-12 HMMZHE M &
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> Mo
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2| ool A (FA-THEH)(F)
A a3

Of &= (2)

O ==(1)

1,582

9,646

U7|AHe| &

A

o

=ES

4

KR4101W30003-2025-03 A A 1| 200X| &M &

0.00

0.00

0.00

0.00

0.00

.00

405.00 486.00 567.00

81.00 162.00 243.00 324.00

648.00

0.00

0.00

0.00

0.00 -

0.37

0.28

0.19
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-0.37

717

KR41F5VC0007-2024-12 LGO| L X| &2 MIIEME

.00

186,250.00 372,500.00 558,750.00

745,000.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2025-03 ZAI200K|$=ME

KR4101W30003 648

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -648 -648 -648 -648 -648 -648 -648
-5.33% -432 -432 -432 -432 -432 -432 -432
-2.67% -216 216 -216 216 -216 -216 -216
0% 0 0 0 0 0 0 0
2.67% 216 216 216 216 216 216 216
5.33% 432 432 432 432 432 432 432
8.00% 648 648 648 648 648 648 648
KR41F5VC0007 2024-12 LGO|HX| &2 H/MEM = 125

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -125 -125 -125 -125 -125 -125 -125
-5.33% -84 -84 -84 -84 -84 -84 -84
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 84 84 84 84 84 84 84
8.00% 125 125 125 125 125 125 125
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)

871
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Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 20,269 0 20,269
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 1,511.56 3,023.13 4,534.69 6,046.25 7,557.81 9,069.38 10,580.94 12,092.50
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 1,511.56 3,023.13 4,534.69 6,046.25 7,557.81 9,069.38 10,580.94 12,092.50
<‘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)



SAY 2024-12-12
712 2024-12-11
SOLSHEIAHZEHMEQAHAICEE E XL HA
1. A=A

Mt F75H (M= 0 0 0
M =K ME 0 0 0|&te
A {7tsd  |M=E -1 5,517 -5,528
A &2t ME 0 1,161 -1,161| %2
2. M7|A|-He| &l x
MOZ25-ECX EMISSION Dec25
0.00
0.00
0.00
— 0.00
&l
EEF‘ 0.00
BF 0.00 17.57 35.14 52.70 70.27 87.84 105.41 122.97 140.54
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 93
MOZ25 ECX EMISSION Dec25 441
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)

785
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0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 11,108 0 11,108
A F7t5dH  |[ME 1,355 0 1,355 | =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 5,351.31 10,702.63 16,053.94 21,405.25 26,756.56 32,107.88 37,459.19 42,810.50
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 5,351.31 10,702.63 16,053.94 21,405.25 26,756.56 32,107.88 37,459.19 42,810.50
<‘IJ -0.01
-0.01
-0.02
-0.02 -



3. ALE| R £ R EHFE[CHE AU EFA) (THel: 4 2hE)
HWBZ4 NASD100 MICRO EMIN Dec24 108
NQZ4 NASDAQ 100 E-MINI Dec20 889
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (Thl: 48 2k)

827



SAY 2024-12-12
712 2024-12-11

SoLO|=Z30E I MAHHEZ ()

7{eich & Of==(1) H=@2) =EX|M(1-2)
M Xl A2 57,751 0 57,751 |2 Q)
A K| A2l 196,289 0 196,289| & 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 730
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,947
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,781
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 4,636

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F) (THl- 2 TR
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SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

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 25
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 25
SWSOLOOOO( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 25
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 25

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

o
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of| L XA SR A B (K H-THYH)
1. A=A

2. WI|MHEe &

0.00
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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

e R

At ME 754 0
At FHEH  |ME 0
Al £t H= 0 14 14| U
A ME ftEH 97 97
=A w7158 (M= 685 685
=A =% M= 0 100 -100| &y

JEES
CLH5-WTI CRUDE FUTURE Mar25
.00 17.01 34.03 51.04 68.05 85.06 102.08 119.09 136.10
72
COHS5-BRENT CRUDE FUTR Mar25
.00 17.98 35.95 53.93 71.90 89.88 107.85 125.83 143.80




0.00

712

ECH5-E-MINI CRUDE OIL Jan25

0.00

0.00

0.00

0.00

/

0.00

.00

17.01 34.03 51.04 68.05 85.06 102.08 119.09 136.10

0.00

/

0.00

/

0.00

0.00

0.00

72

EOH5-E-MINI NATURAL GAS Mar25

0.00

0.00

0.00

0.00

.00

0.00

0.00

0.00

0.00

72

KR4175VC0005-2024-12 S| ME

0.00

0.00

0.00

0.00

o~

0.00

.00

357.98 715.95 1,073.93 1,431.9 1,789.88 2,147.85 2,505.83 2,863.80

0.00

.

0.00

0.00

o~

N



0.00 ‘

712

KR4175W10009-2025-01 H&{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 357.50 715.00 1,072.50 1,430.0 1,787.50 2,145.00 2,502.50 2,860.00

0.00

.

0.00

T~

0.00

0.00

72

NGH25-NATURAL GAS FUTR Mar25

0.00

0.00

0.00

0.00

.00 0.67 1.34 2.01 2.68 3.35 4.02 4.69 5.36

0.00

0.00

0.00

0.00

72

QSH5-Low Su Gasoil G Mar25

0.00

0.00

0.00

0.00

/

0.00

.00 165.31 330.63 495.94 661.25 826.56 991.88 1,157.19 1,322.50

0.00

/

0.00

/

0.00

/
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XBH5-GASOLINE RBOB FUT Mar25

0.00
0.00
— 0.00
&l
?—r’ 0.00 T T T J T 1
ol 0.00 0.50 0.99 1.49 1.98 2.48 3.96
M 0.00
0.00
0.00
0.00 -
74
3.ALE| Y &R ZTHE(X|CH&M0|ASAH) (THI B TR
CLH5 WTI CRUDE FUTURE Mar25 8
COH5 BRENT CRUDE FUTR Mar25 16
ECH5 E-MINI CRUDE OIL Jan25 4
EOH5 E-MINI NATURAL GAS Mar25 2
KR4175VCOC 2024-12 M= 7
KR4175W10(2025-01 &M & 1
NGH25 NATURAL GAS FUTR Mar25 15
QSH5 Low Su Gasoil G Mar25 8
XBH5 GASOLINE RBOB FUT Mar25 10
4. TP HES| XA HSH(VaR : 99%LEIFTF,10Y7|F) (THl:2 T3



