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ESH5-S&P500 EMINI FUT Mar25

0.00 1,489.81 2,979.63 4,469.44 5,959.25 7,449.06 8,938.88 10,428.69 11,918.50
72
HWAHS5-SP500 MIC EMIN FUT Mar25
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ESH5-S&P500 EMINI FUT Mar25
0.01
0.00
0.00
—~ 0.00
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ol 0.00 1,489.81 2,979.63 4,469.44 5,959.25 7,449.06 8,938.88 10,428.69 11,918.50
4“ 0.00
0.00
0.00
-0.01
7t
3. ALE|2E £ EHEE L&A ESA) (GETRELE)
ESH5 S&P500 EMINI FUT Mar25 208
4, TP MEO| X|Cf Mo 43 H(VaR : 99%AE|IFF, 102 7|F) (GEREEI)



U7|AHe| &

A

SAlY  2025-01-10
712 2025-01-09

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

0 423

0.00

19

=

BOHS5-SOYBEAN OIL FUTR Mar25

0.00

0.00

0.00

0.00

0.00

10.40

20.80 31.19 41.59 51.99 62.39 72.78

83.18

0.00

0.00

0.00 -

0.00
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CH5-CORN FUTURE Mar25

0.00

0.00

0.00

0.00

0.00

113.50

227.00 340.50

454.00 567.50 681.00 794.50

908.00

0.00

0.00

0.00 -
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CTH5-COTTON NO.2 FUTR Mar25

/

00 17.06 34.12 51%23 85.29 102.35 119.40 136.46
72
KCH5-COFFEE 'C' FUTURE Mar25
.00

79.11 158.23 237.34 316.45 395.56 474.68 553.79 632.90

/

/

72

KR4175W10009-2025-01 | ME
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.00

365.03 730.05 1,095.08 1,460.1 1,825.13 2,190.15 2,555.18 2,920.20
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0.00

0.00

0.00

0.00
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0.00
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T T
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T

825.38

T 1
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/

0.00

/

0.00

0.00

0.00
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SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 4.81

9.62

14.43 19.24 24.05

T

28.86

T 1

33.67 38.48

0.00

/

0.00

/

0.00

0.00

72

SH5-SOYBEAN FUTURE Mar25

0.00

0.00

0.00

0.00

/

0.00

.00 248.63

T T

497.25

745.88 994.50 1,243.13

T

1,491.75

T 1

1,740.38 1,989.00

0.00

0.00

0.00
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601.60

1,072.50

0.00 /
0.00 /
0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 75.20 150.40 ZZM.SO 376.00 451.20 526.40
'('IJ 0.00 /
0.00 /
0.00
0.00
74
WH5-WHEAT FUTURE(CBT) Mar25
0.00 /
0.00 /
0.00 /
— 0.00
E-J /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 134.06 268.13 40%25 670.31 804.38 938.44
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0.00 /
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0.00
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KR4101W30003-2025-03 A A 1| 200X| &M &
0.00
0.00
0.00
— 0.00
3]
§'3=£ 0.00
SI' 0.00 83.50 167.00 250.50 334.00 417.50 501.00 584.50 668.00
4“ 0.00
0.00
0.00
0.00
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3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THEHDERI)
KR4101W30003 2025-03 ZAI200K|$=ME 74
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -74 -74 -74 -74 -74 -74 -74
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 49 49 49 49 49 49 49
8.00% 74 74 74 74 74 74 74
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HCF5-HSCEI Futures Jan25

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,748.25 3,496.50 5,244.75 6,993.00 8,741.25 10,489.50  12,237.75  13,986.00
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-0.01
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U7|AHe| &
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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

0.00

0.00

0.00

0.00

OH==(1) OHE@R) =ZX[M(1-2)
Mt e = = | 745 25,878 -25,133| &Ly
A FtEH =M 0 24,534 -24,534| & LY
L=
KR4201W23352-3 A 10] 200 € 202502 335.0
.00 83.75 167.50 251.25 335.00 418.75 502.50 586.25 670.00
74
KR4201W23378-3 A 1] 200 C 202502 337.5
.00 84.38 168.75 253.13 337.50 421.88 506.25 590.63 675.00




3. A2 £ THE (X &M ASH) (EH/:HTkR)
KR4201W23352 AAT200 C 202502 335.0 859

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 404 391 375 358 338 318 295
-5.33% 358 335 311 285 258 230 202
-2.67% 263 232 200 168 135 103 70
0% 104 69 35 0 -35 -69 -104
2.67% -124 -155 -187 -220 -253 -286 -319
5.33% -410 -433 -459 -486 -514 -543 -573
8.00% -737 -752 -770 -790 -811 -835 -859
KR4201W23378 AAT200 C 202502 337.5 629

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 274 266 256 244 231 216 200
-5.33% 246 231 214 196 177 157 136
-2.67% 185 163 140 117 93 68 44
0% 79 53 26 0 -26 -53 -79
2.67% -79 -105 -130 -156 -182 -208 -234
5.33% -285 -305 -326 -348 -371 -394 -418
8.00% -526 -539 -554 -571 -589 -609 -629
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3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213EAW KRW/USD 31-01-25E
FXW213EBTCKRW/USD 28-02-25E
FXW213ECT(KRW/USD 31-03-25E
FXW213F17C KRW/USD 31-01-25E
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KR4101W30003-2025-03 A A 1| 200X| &M &

0.00

0.00

0.00

0.00

0.00

0.00

83.50 167.00 250.50 334.00 417.50 501.00

584.50 668.00

0.00

0.00

0.00

0.00 -

0.91

0.68

0.46

0.23

0.00

-0.23

-0.46

-0.68

-0.91
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KR41B3W20008-2025-02 1 2{OHI|EHME

.00

455,500.00 911,000.00 1,366,500.00

1,822,000.00




KR41F9W20001-2025-02 SKHIO| 2 ALO|HATHM =

0.05
0.04
0.02
— 0.01
&
EEI‘ 0.00 T 7 T )
BF 0.00 24,325.00 48,650.00 72,975.00 97,300.00
‘HJ -0.01
-0.02
-0.04
-0.05 -
7t
3. ALt2| 2 &0l X HE (X C& Ao AS) (TH-EHOFRI)
KR4101W30003 2025-03 FAIR00K| =M E 54
7| Z=XHAo| BE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -54 -54 -54 -54 -54 -54 -54
-5.33% -36 -36 -36 -36 -36 -36 -36
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 36 36 36 36 36 36 36
8.00% 54 54 54 54 54 54 54
KR41B3W20008 2025-02 12Ot EM = 3
7| Z=X2to| HEd
7t -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
KR41F9W20001 2025-02 SKHFO| ALO|AAINHM Z 1
7| ZEXtato| 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% 0 0 0 0 0
-2.67% 0 0 0
0% 0 0 0




2.67%
5.33%
8.00%

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



2 2025-01-10
2 2025-01-09

U7|AHe| &

A

=

2108840930KM-ICE Global Carbon Futures Index(ER) (7|
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0.26 0.53 0.79 1.05 1.31 1.58 1.84

2.10

0.00

0.00

0.00

0.00 -

71

2108840930MR-ICE Global Carbon Futures Index(ER) (O|
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0.00
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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 0.53 0.79 1.05 1.31 1.58 1.84 2.10
H 000

0.00

0.00

0.00 -
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3. AlL2| % 2o X F (XA ATd) (T2 HHBHR)
2108840930 ICE Global Carbon Futures Index(ER) (7| 94
2108840930 ICE Global Carbon Futures Index(ER) (O| 471
2108840930 ICE Global Carbon Futures Index(ER) (O 189
21088409311 ICE Global Carbon Futures Index(ER) (O| 189
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2108850930KM-ICE EAU Carbon Futures Custom Roll Index

0.00
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0.00 T T T 7 T T T

.00 0.03 0.06 0.09 0.12 0.15 0.18 0.21
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MOZ25-ECX EMISSION Dec25

0.00

0.00

0.00

0.00

0.00 T
.00 18.04

36.09 54.13 72.17 90.21 108.26 126.30

A

144.34

0.00

0.00

0.00
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21088509301 ICE EAU Carbon Futures Custom Roll Index
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MQZ25 ECX EMISSION Dec25
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KR4116W20002-2025-02 SICH AP EHME

107,500.00 215,000.00 322,500.00

430,000.00

.00
7tA
KR4132W20009-2025-02 SICH M| EI|HM S
.00 5,437.50 10,875.00 16,312.50 21,750.00 27,187.50 32,625.00 38,062.50 43,500.00




KR4151W20009-2025-02 GSH M/ EHME

0.02 ~+
0.01
0.01
— 0.00
3]
ira 0.00 T T T T T T T 1
Or 0.00 4,375.00 8,750.00 13,125.00 17,500.00 21,875.00 26,250.00 30,625.00 35,000.00
4“ 0.00
-0.01
-0.01
-0.02
74
KR41CRW20004-2025-02 LGMEHZ/WEHME
0.31 -
0.23
0.15
— 0.08
3]
ir, 0.00 T : T )
ol' 0.00 153,250.00 306,500.00 459,750.00 613,000.00
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74
3. AlLI2|E &l HF (X C =40 Hd=H) (THEHokel
KR4116W20(2025-02 SCXI7 M E 0.34
KR4132W20(2025-02 LM E7/E M = 0.02
KR4151W20(2025-02 GSTAMINEME 0.38
KR41CRW20 2025-02 LGMEAZIE M E 0.25
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KR4101W30003-2025-03 A A 1| 200X| &M &
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6|' 0.00 83.50 167.00 250.50 334.00 417.50 501.00 584.50 668.00
<lIJ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4101W30003 2025-03 [AL200K|$ME 570
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -570 -570 -570 -570 -570 -570 -570
-5.33% -380 -380 -380 -380 -380 -380 -380
-2.67% -190 -190 -190 -190 -190 -190 -190
0% 0 0 0 0 0 0 0
2.67% 190 190 190 190 190 190 190
5.33% 380 380 380 380 380 380 380
8.00% 570 570 570 570 570 570 570




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO

705



SAY  2025-01-10
712 2025-01-09

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 25,541 0 25,541
A F7t5dH  |[ME 1,989 0 1,989 | =LY
TE7|A|He| &=
ESH5-S&P500 EMINI FUT Mar25
0.01
0.00
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,489.81 2,979.63 4,469.44 5,959.25 7,449.06 8,938.88 10,428.69 11,918.50
4“ 0.00
0.00
0.00
-0.01 -
74
HWAH5-SP500 MIC EMIN FUT Mar25
0.01
0.00
0.00
— 0.00
2
i[ 0.00 T T T J T T T 1
EI' 0.00 1,489.81 2,979.63 4,469.44 5,959.25 7,449.06 8,938.88 10,428.69 11,918.50
<‘IJ 0.00
0.00
0.00
-0.01 -



3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE

~

ESH5 S&P500 EMINI FUT Mar25 2,043
HWAHS5 SP500 MIC EMIN FUT Mar25 1

4. P4 EF0| Z| =S AU (VaR : 9% HE|+FE, 1087 E) (Bt 2HE)



2025-01-10
2025-01-09

A e 0 0 0
Al E3} ME 0 0 0/ &2
A {7tsd  |M=E -41 4,908 -4,949
A &2t ME 0 1,269 -1,269| % Q|
2. M7|A|-He| &l x
MOZ25-ECX EMISSION Dec25
0.00
0.00
0.00
— 0.00
&l
;'ir- 0.00
BF 0.00 18.04 36.09 54.13 72.17 90.21 108.26 126.30 144.34
‘HJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
2109930930/ ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 3
FXW213ECS(KRW/EUR 31-01-25E 9
FXW213ECS(KRW/EUR 31-01-25E 93
MOZ25 ECX EMISSION Dec25 393
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (GE RS
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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 13,668 0 13,668
A F7t5dH  |[ME 1,116 0 1,116 |2y
TE7|A|He| &=
HWBH5-NASD100 MICRO EMIN Mar25
0.02
0.02
0.01
— 0.01
&l
=|
f_r_ 0.00 T T T ? T T T )
Or 0.00 5,340.19 10,680.38 16,020.56 21,360.75 26,700.94 32,041.13 37,381.31 42,721.50
4“ -0.01
-0.01
-0.02
-0.02 -
74
NQH5-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 5,340.19 10,680.38 16,020.56 21,360.75 26,700.94 32,041.13 37,381.31 42,721.50
<‘IJ -0.01
-0.01
-0.02
-0.02 -



3. AILfE| R £ FTHSE[CHE 0| =)
HWBH5  NASD100 MICRO EMIN Mar25
NQH5 NASDAQ 100 E-MINI Dec20

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)
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SoLO|=Z30E I MAHHEZ ()

74 2H CH A
et K= ] 0 0 0 &2
A NES A2l 195,192 0 195,192 | & 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 704
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,837
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,807
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,974

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



2025-01-10
2025-01-09

SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

2. WI|MHEe &

3. AlLI2| 2

At INES A 0 0| &<
A INES 28 5,635 0 5635/ % 2|
o Rk
H A THSEHE L H=H) (CHR 2 THR)
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
o Z|ChEHO LS H(VaR : 99%HEIFE, 10U F) ORI



SAlY  2025-01-10
712 2025-01-09

of| L XA SR A B (K H-THYH)
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

e R

A M= *7t5H 0 0 0
tllgt FtEH  |ME 0 0 0
A E3t ME 0 0 O|ZtLH
A M= F7t5H 104 0 104
A {7tsd  |[M=E 739 0 739
A S35t ME 0 161 -161 |2
o] B
CLH5-WTI CRUDE FUTURE Mar25
.00 18.17 36.34 54.50 72.67 90.84 109.01 127.17 145.34
74
COH5-BRENT CRUDE FUTR Mar25
.00 19.04 38.08 57.12 76.16 95.20 114.24 133.28 152.32




0.00

712

ECH5-E-MINI CRUDE OIL Jan25

0.00

0.00

0.00

0.00

/

0.00

.00

18.17 36.34 54.50 72.67 90.84 109.01 127.17 145.34

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

365.03 730.05 1,095.08 1,460.1 1,825.13 2,190.15 2,555.18 2,920.20

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 0.79

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

/

.00 172.56

T T

345.13

517.69 690.25 862.81

T

1,035.38

T 1

1,207.94 1,380.50

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 0.51

1.02

1.53 2.04 2.55

3.06

3.57 4.08

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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