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-0.04

-0.05



3.AUE|IRE £YF=HS (H L YSY)

KR4106W30(2025-03 TAEH50ME
KR4111W10(2025-01 AH M X}l & &

—£

=]
=

r

O X|C&A0| A3 U(VaR : 99% A2 EFE,10L7|F)

[0
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2| ool A (FA-THEH)(F)
1. A=A

2=(1) OHE@R) =ZX[M(1-2)
M {7tsd  |[M= 0 3,226 -3,226/| &Ly
A F7t5dH  |[ME 4,033 0 4,033 | &Ly
2. M7|A| ™| &l
KR4101W30003-2025-03 R A I|200X| =M E
0.00
0.00
0.00
— 0.00
2
Er, 0.00
2': 0.00 80.65 161.30 241.95 322.60 403.25 483.90 564.55 645.20
0.00
0.00
0.00
0.00
2
3. A L2l &l X HF (x| &40 A SH) (THREH TR
KR4101W30003 2025-03 ZAI200K| M2 323
7| Z=X4Ee| =
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -323 -323 -323 -323 -323 -323 -323
-5.33% -215 -215 -215 -215 -215 -215 -215
-2.67% -108 -108 -108 -108 -108 -108 -108
0% 0 0 0 0 0 0 0
2.67% 108 108 108 108 108 108 108
5.33% 215 215 215 215 215 215 215
8.00% 323 323 323 323 323 323 323
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Z|cf&Aof| A3 (VaR : 99%

4. THYAES
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Mt e 0 0 0
AT FtEH  |ME 0 0 0=
A {7tsd  |M= 22,648 0 22,648
A F7t5dH  |[ME 2,352 0 2,352 | =L
TEZ|A| el &=
ESH5-S&P500 EMINI FUT Mar25
0.01
0.00
0.00
— 0.00
3
?’ir_ 0.00 T T T 7 T T T )
BF 0.00 1,500.44 3,000.88 4,501.31 6,001.75 7,502.19 9,002.63 10,503.06 12,003.50
<l“ 0.00
0.00
0.00
-0.01 -
74
HWAH5-SP500 MIC EMIN FUT Mar25
0.01
0.00
0.00
— 0.00
2
;—r' 0.00 T T T J T T T 1
6I' 0.00 1,500.44 3,000.88 4,501.31 6,001.75 7,502.19 9,002.63 10,503.06 12,003.50
<‘IJ 0.00
0.00
0.00
-0.01 -



3. AMLIE|RE £ 71X

ESH5
HWAHS5

HEEE o E=A)

S&P500 EMINI FUT Mar25
SP500 MIC EMIN FUT Mar25

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

o
0
I
2
[0

no

FI\'I
£
£
2
o
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A e 0 0 0
Al E3} ME 0 0 0/&2
A {7tsd  |M= -20 5,893 -5,914
A &2t ME 0 1,167 21,167 | &2
TEZ|A| el &=
MOZ25-ECX EMISSION Dec25
0.00
0.00
0.00
—~ 0.00
3
f_r_ 0.00
Or 0.00 17.05 34.10 51.15 68.20 85.25 102.30 119.35 136.40
4“ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE Rl
2109930930/ ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 2
FXW213EBTC KRW/EUR 31-12-24E 93
MOZ25 ECX EMISSION Dec25 471
4. THHEAMEO| X|CH& MO A2 (VaR : 99%AME|£FE 10Y7|F) (THEHTHR)
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0|2 LEACH002IH A B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 0=
A {7tsd  |M= 11,895 0 11,895
A F7t5dH  |[ME 1,440 0 1,440 | & LY
TEZ|A| el &=
HWBH5-NASD100 MICRO EMIN Mar25
0.02
0.02
0.01
— 0.01
3
=]
f_r_ 0.00 T T T ? T T T )
Or 0.00 5,391.63 10,783.25 16,174.88 21,566.50 26,958.13 32,349.75 37,741.38 43,133.00
<‘IJ -0.01
-0.01
-0.02
-0.02 -
74
NQH5-NASDAQ 100 E-MINI Dec20
0.02
0.02
0.01
— 0.01
2
E\r' 0.00 T T T J T T T 1
EI' 0.00 5,391.63 10,783.25 16,174.88 21,566.50 26,958.13 32,349.75 37,741.38 43,133.00
<1J -0.01
-0.01
-0.02
-0.02 -



3. ALE|QE 2R RHS @A MANTY) (EHQI:t2))

HWBH5  NASD100 MICRO EMIN Mar25 115
NQH5 NASDAQ 100 E-MINI Dec20 952
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)
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ey &
et K= ] 0 0 0&el
= INES A2 197,575 0 197,575 & 2

3. AlLi2|eE £ XHS (X CHEHoAZ ) (G R ES))
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 715
SWKEDI0O001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,704
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,138
SWKEDI0O001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,209

4. TP EQ| Z|CHEMO Y4 ZH(VaR : 99% L E|+=FE,1027|F) (EHI: Y THR)
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SOLO|ZE|ATOP10Q H A MEX|~(F A=
1. A=A
Hefoh
M Xl A2 0 0|&e|
A NES ] 5,635 0 5,635| &2
2. TN He| &=
3. ALE| Y &0 A xHE (XM ASH) (G Rl E))
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 1
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 1
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 1
SWSOL0000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 1
4. TP M-E0| Z|CfE M| 4FH(VaR : 99%LE|IFTE,10Y7|F) (GRS
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oL K| QA SR A B (K AT H)
1. A=A

2. WI|MHEe &

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

Hefithd  AR™
il M= ft5d 0
A FHEH  |ME 0
At 3%t ME 0 14 14| LY
A ME Ft5H 99 99
=4 7158 |[ME 689 689
A =2} ME 0 131 -131 &Ly

TEE
CLH5-WTI CRUDE FUTURE Mar25
.00 17.26 34.51 51.77 69.02 86.28 103.53 120.79 138.04
717
COH5-BRENT CRUDE FUTR Mar25
.00 18.14 36.28 54.42 72.56 90.70 108.84 126.98 145.12




0.00
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ECH5-E-MINI CRUDE OIL Jan25

0.00

0.00

0.00

0.00

/

0.00

.00

17.26 34,51 51.77 69.02 86.28 103.53 120.79 138.04

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

KR4175W10009-2025-01 | ME

0.00

0.00

0.00

0.00

o~

0.00

.00

362.63 725.25 1,087.88 1,450.5! 1,813.13 2,175.75 2,538.38 2,901.00

0.00

.

0.00

0.00

o~

N



0.00 ‘
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NGH25-NATURAL GAS FUTR Mar25

0.00

0.00

0.00

0.00

0.00

.00 0.74

0.00

0.00

0.00

0.00

0.00

72

QSH5-Low Su Gasoil G Mar25

0.00

0.00

0.00

0.00

/

.00 167.06

T T

334.13

501.19 668.25 835.31

T

1,002.38

T 1

1,169.44 1,336.50

0.00

/

0.00

/

0.00

0.00

72

XBH5-GASOLINE RBOB FUT Mar25

0.00

0.00

0.00

0.00

/

0.00

.00 0.49

0.99

1.48 1.97 2.46

2.96

3.45 3.94

0.00

/

0.00

/

0.00

/



0.00 -

3. ALIE| 8 £ FZHSEIHE L E=H)

CLH5 WTI CRUDE FUTURE Mar25
COH5 BRENT CRUDE FUTR Mar25
ECH5 E-MINI CRUDE OIL Jan25
EOH5 E-MINI NATURAL GAS Mar25

KR4175W10(2025-01 &M=

NGH25 NATURAL GAS FUTR Mar25
QSH5 Low Su Gasoil G Mar25
XBH5 GASOLINE RBOB FUT Mar25

O| ZX|C&A0|ASU(VaR : 99% A2 =FE,10L7|F)

/rl\'l
£
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