)

-
[=]
o

H| A EZ 7| * (xH H -2}

2025-03-25
2025-03-24

Al
7=

o]
=1
g 5
= =
= S oF
R0 ud
o
o o
© &
. ~
m 2
o
N
= £
- olo
—_ 58
2 >
5 3 R
[l o0 ~
S £ ) < i
@ < Mo n
% = o 3l
2 ;. 5 A 5% —
; n N
wn
8 ~ oo W
3 . & 3
8 5 mo X
Ly 2 ® 0= &
E 2 B 5
~N < >a o
© < ©
S g WA S
< 2 R 3
o) ¥ x0 ro
ro Ho oF <0
o B\ )
K = Kl <
- ~ - l
of ol 1o =
Y < 4 = ]
i[s or 8 o« ol
K s s g8 8 8°38 8 8 3 ol o
M o [S] [S] [S] [S) S S S S |_._._.I <0
N AI_ L v_l | - Mo
ol ioHR!/ 0% < =
al m <



| ENIFTY50Q! &l

o
—

2025-03-25
2025-03-24

Al
7=

onl on
ol o
o == ==
S T E]
o _ -
® oF oF
Q i i
ol
LN o
~ gt
n
&
g
S
oo o
1.l
un
o
?
n N =
o< .m N KH
= W
~ = ~ N
= oll
=) S o
rOr o Rr -
[o\] P =
n < N LN _A_L
E N N <+
o & 3
2 o =& = _._|._._L
o A o = <
o 2 5 N
ek 5 5 ] &
...AIL ...Aln_ T - r=) w .
I | (24
9 3 P ©
| 7 = pLgg S
B I b — o ro
N[N >~ 0n -
OF | ok Ho &L 20
] Tl k=3
Ki 2 Kq W
- o s <
ol ol L o
| = 4 @ % )
| JF or 8 m = of
Ko 8§ 8 8 8 8°8 8 & &8 o Hin
< o o IS o IS} c = o =] |_._.._I <0
~ J %0
5 (B2 3 )
al m <



SAY  2025-03-25
712 2025-03-24

SOLO| = 500Et A HH EZHE| HHE| H AT X]|

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 418 0 418
A F7t5dH  |[ME 84 0 84| ELY
TE7|A|He| &=
ESM5-S&P500 EMINI FUT JUN25
0.01
0.00
0.00
— 0.00
&l
g’ir_ 0.00 T T T ? T T T )
BF 0.00 1,429.56 2,859.13 4,288.69 5,718.25 7,147.81 8,577.38 10,006.94 11,436.50
4“ 0.00
0.00
0.00
-0.01 -
74
HWAM5-SP500 MIC EMIN FUTJun25
0.01
0.00
0.00
— 0.00
2
i[ 0.00 T T T J T T T 1
EI' 0.00 1,429.56 2,859.13 4,288.69 5,718.25 7,147.81 8,577.38 10,006.94 11,436.50
«J 0.00
0.00
0.00
-0.01 -



3. AILIE| 2 £ FTHFE &0 =)
ESM5 S&P500 EMINI FUT JUN25
HWAM5  SP500 MIC EMIN FUTJun25

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




SAIY  2025-03-25

7|&=2  2025-03-24
SOLO| FS&P500% S} i A EFK| 4= (F: Al - T} A4
1. Ak oH

2. WINHY £YTE
ESM5-S&P500 EMINI FUT JUN25
0.01
0.00
0.00
—~ 0.00
ol
=
f_r_ 0.00
ol 0.00 1,429.56 2,859.13 4,288.69 5,718.25 7,147.81 8,577.38 10,006.94  11,436.50
4“ 0.00
0.00
0.00
-0.01
73
3. AlLtE| 9 2R AHS @AM AT ) (Erl:4 3t 2
ESM5 S&P500 EMINI FUT JUN25 201
4. THYAEO| ATHE LU LI A(VaR : 99%AIZIHZ,1027]F) (Erl: 443t 2l

Q..



=z 2025-03-25
2025-03-24

SOLEEHHE

Mt e 0 0 0
M NES Agt 0 0 0
A {7tsd  |M=E 1,790 0 1,790
A NES Agt 0 0 0
2. M7|A|-He| &l x
GCM5-GOLD 100 OZ FUTR Jun25
0.00
0.00
0.00
— 0.00
&l
ir_ 0.00
BF 0.00 762.10 1,524.20 2,286.30 3,048.40 3,810.50 4,572.60 5,334.70 6,096.80
4“ 0.00
0.00
0.00
0.00
74

3. ALtE|2E &9

GCM5

FRUE @2 LY ZY)
AOGLDUSC2 GLD US 03/28/25 C282 EQUITY
GOLD 100 OZ FUTR Jun25

o &= H(VaR : 9% EFF, 102 7| E)

=
H0
s
o
1o



U7|AHe| &

A

SAY  2025-03-25
712 2025-03-24

EHASAUHER (XA -THEH)
A a3

r=

[

r=
22|

0 381

0.00

1

=

BOKS5-SOYBEAN OIL FUTR May25

0.00

0.00

0.00

0.00

0.00

10.50

21.01 31.51 42.01 52.51 63.02 73.52

84.02

0.00

0.00

0.00 -

0.00

717

CK5-CORN FUTURE May25

0.00

0.00

0.00

0.00

0.00

116.06

812.44

696.38

580.31

348.19

232.13 464.25

928.50

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

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

CTK5-COTTON NO.2 FUTR May 25

/

00 16.32 32.64 48%27 81.59 97.91 114.22 130.54
72
KCK5-COFFEE 'C' FUTURE May 25
.00

97.85 195.70 293.55 391.40 489.25 587.10 684.95 782.80

/

/

72

KR4175W40006-2025-04 S| ME

o~

.00

366.15 732.30 1,098.45 1,464.6 1,830.75 2,196.90 2,563.05 2,929.20




KWKS5-KC HRW WHEAT FUT May 25

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 147.19

T T

294.38

441.56 588.75 735.94

T

883.13

T 1

1,030.31 1,177.50

/

0.00

/

0.00

0.00

0.00

72

SBK5-Sugar #11 (WORLD) May 25

0.00

0.00

0.00

0.00

/

.00 4.93

9.86

14.79 19.72 24.65

T

29.58

T 1

3451 39.44

0.00

/

0.00

/

0.00

0.00

72

SK5-SOYBEAN FUTURE May 25

0.00

0.00

0.00

0.00

/

0.00

.00 252.44

T T

504.88

757.31 1,009.75 1,262.19

T

1,514.63

T 1

1,767.06 2,019.50

0.00

0.00

0.00

0.00



SMK5-SOYBEAN MEAL FUTR May 25

600.60

1,116.50

0.00 /
0.00 /
0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 75.08 150.15 ZZMBO 375.38 450.45 525.53
'('IJ 0.00 /
0.00 /
0.00
0.00
74
WK5-WHEAT FUTURE(CBT) May25
0.00 /
0.00 /
0.00 /
— 0.00
E-J /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 139.56 279.13 41M.25 697.81 837.38 976.94
(‘IJ 0.00 /
0.00 /
0.00
0.00
7}
3. AlLE| Y & THE(X[CHE A= H)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TPAYEQ| X|Cf&=Ho 43 M (VaR : 99%MEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



U7|AHe| &

A

SAY  2025-03-25
712 2025-03-24
AOEQIHIA
A a3

19

=

KR4101W60000-2025-06 A A Ii| 200X| &M &

0.00

0.00

0.00

0.00

0.00

0.00

88.41 176.83 265.24 353.65 442.06 530.48 618.89

707.30

0.00

0.00

0.00

0.00 -

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR410FW40003-2025-04 FAME2HEIAJHME

.00

26,650.00 53,300.00 79,950.00

106,600.00




0.09

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.09

0.67

0.50

0.34

0.17

0.00

-0.17

-0.34

-0.50

-0.67

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

KR410ZW40001-2025-04 $HO|HF= 7| H M E

/

/

/

/

.00 43,200.00 /6,/4(;0.00 129,600.00 172,800.00

/

/

72

KR41BHW40005-2025-04 $t3}0J| 0| ZAH|O| AV EME

/

/

/

/

.00 335,000.00 /6{,0'00.00 1,005,000.00 1,340,000.00

/

/

72

KR41C9W40002-2025-04 SH7|EHM E

/

/

/

.00 21,625.00 /ﬁ;0.00 64,875.00 86,500.00




KR41CFW40007-2025-04 717t /| EM B

0.04 /

0.03 /

0.02 /
— 0.01
5 /
=|
f__ 0.00 . ; .
Or 0.00 21,000.00 MO‘OO 63,000.00 84,000.00
'(‘IJ -0.01 /

-0.02 /

-0.03

-0.04

7t
KR41CNW40001-2025-04 A ADX/HEME

0.03 /

0.02 /

0.01 /
= 0.01
od /
=]
g_, 0.00 . ‘ ; . . ; )
Or 0.00 6,437.50 12,875.00 19,3%0.00 32,187.50 38,625.00 45,062.50 51,500.00
'('“ -0.01 /

-0.01 /

-0.02

-0.03

7H4
KR41DGW40003-2025-04 S AL H/|EHME

0.05 /

0.04 /

0.03 /
= 0.01
DJ /
=|
L o000 x x \
Or 0.00 25,900.00 /6(')0.00 77,700.00 103,600.00
(‘IJ -0.01 /

-0.03 /

-0.04

-0.05



0.14

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.14

0.33

0.25

0.17

0.08

0.00

-0.08

-0.17

-0.25

-0.33

0.23

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.23

KR41ESW40002-2025-04 ZEA A FHANHME

/

/

/

/

/9{1;00.00

.00 67,550.00 /QVOO.OO 202,650.00 270,200.00
7t
KR41F5W40007-2025-04 LGOH| L X| &2 MI/|EME
.00 165,500.00 496,500.00 662,000.00

/

/

72

KR41FCW40007-2025-04 SIO| E7|HM E

/

/

/

/

.00

350,

116,750.00 /évoo.oo

T 1

250.00 467,000.00




0.30

0.22

0.15

0.07

0.00

-0.07

-0.15

-0.22

-0.30

0.07

0.05

0.04

0.02

0.00

-0.02

-0.04

-0.05

-0.07

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

KR41FDW40005-2025-04 HDH LIS 2 H/|HM S

/

/

/

/

.00 147,750.00 /QVOO.OO 443,250.00 591,000.00

/

/

72

KR41FVW40007-2025-04 $t3t2 MI|EME

/

/

/

/

.00 36,400.00 M0.00 109,200.00 145,600.00

/

/

72

KR41HEW40009-2025-04 7| 2 SH/WEME

/

/

/

/

.00 65,400.00 /QVOO.OO 196,200.00 261,600.00




3. AlLt2| 2

EEEE LRSIV

KR4101W60(2025-06 ZAI|200X| M2
KR410FW40(2025-04 SAIZHEIATIHEM S
KR410ZW40(2025-04 StO|EtE M| 7| H M =

KR41BHW40 2025-04 $t2t0|0{ 2AL|O|AEME

KR41COWA4012025-04 B3l EME
KR41CFW40(2025-04 717t EM =
KR41CNW402025-04 ZAIDX/HHME
KR41DGW402025-04 QAR AINHML =
EH
=

KR4TE8WA0(2025-04 ZATEMANEM S
KR41F5W40(2025-04 LGO|HX| &R MWEME
KR41FCW40(2025-04 SIO| 27 M E
KR41FDW4012025-04 HDJIE S A7 H M2
KR4TFVW40(2025-04 $Het MIEM &
KR4THEW40 2025-04 7| 25 HWE M=

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

25

—
N N || IDDO|=

2
o

371




2025-03-25
2025-03-24

SAY
7=

Ql
=

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
o<
o
D
o
o | O
o | <
o
9
™
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WINHY £YTE

onl

303

tCSI15000]| 24250320

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. opMAE O

468

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2025-03-25
2025-03-24

Al
7=

o | 2 onl
ol =1
S ES B
2 ]
R oF oF
S i i
|3
& 2
wn
@
(o))
2
o | O fon)
S
0
Q
RY 3 _|/_=
o
W =] o
o @ Rr -
) 2 Oy KH
= " <{F
1) N B
o ~ nH
£ 2 ol S R
o g L PN
afu | ofu n = Alo Q %
| U w T x< -
> WX o
o O (]
S 0 4= >
| S = un =
Klo | Klo © = 0 or
o | ~ .__A._
~N N AL DUn ._.“_.n
OF | oF Ho = <0
] 3l T
K1 g Kq 2N
JI — JI At
ol of » o
ik 4 W3 )
| JF or m m = of
Ko g 8 8 8 8°38 8 8 &g o Hin
=< =} 1=} =} =} =} =} I} =} =} ru <0
~ - =) 0
) (Biwo3 T )
N m <



2025-03-25
2025-03-24

Al
7=

)3 )
oH o of!
ol =1
S ES B
B _ _
= | =F = il S
KO | KO S r(E\ _m.m
olo
o ]
o 2
2[
n
—
o
S
oo =
o
o
—
o
@
o =
°le g S K
o) © >
I\ s ol
7 =3 o
o = Rr =
i P =
2 ~ ~ KH
s o <k
i ~ nH
3 3 g o <
T a il X
LD P 2 < 2 A
| wuu Imu 4 e
o M5 %
7 | = W3 =
Klo | Klo « =, - ol
| ¥ 949 o
OF | oF Ho T 20
] 3l =3
K1 R Ki <M
JI ~ JI At
ol of un o
1S 4l 4l m ]
A dE or ) W T of
Ko g 8 8 8 8°8 8 g8 =g o Hin
=< o o o o o o o o o ru <0
N L) o 0 20
2 (Bimlc= < ]
al m <



SAY  2025-03-25
712 2025-03-24

o

U7|AHe| &

=ES

=

KR4201W43400-2 A 11| 200 € 202504 340.0

0.00

0.00

0.00

— 0.00

— 0.00 T T T '
ol 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00

#6000

0.00

0.00

0.00
717

KR4201W43426-3 21| 200 C 202504 342.5

0.00

0.00

0.00

— 0.00

-]
— 0.00 T T T '
ol 0.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00

H o000

0.00

0.00

0.00



KR4301W43408-3 A 1| 200 P 202504 340.0

0.00
0.00
0.00
— 0.00
ol
ir‘ 0.00 T T T Y T T T 1
z; 0.00 85.00 170.00 255.00 340.00 425.00 510.00 595.00 680.00
0.00
0.00
0.00
0.00 -
712
KR4301W43424-_'_|‘|_ﬁJ_-|-| 200 P 202504 342.5
0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T 1 T T T 1
?II; 0.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
0.00
0.00
0.00
0.00 -
717
3. ALt £ FXHERIHA M0 AZ ) SR
KR4201W43400 AATI200 C 202504 340.0 1,009
J|ZEAHAO HEN
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 564 553 541 528 514 499 483
-5.33% 487 468 448 428 408 388 368
-2.67% 314 293 273 252 231 210 189
0% 43 30 16 0 -16 -33 -51
2.67% -287 -292 -299 -308 -318 -329 -341
5.33% -640 -642 -644 -648 -652 -658 -665
8.00% -999 -999 -1,000 -1,001 -1,003 -1,005 -1,009
KR4201W43426 AAT|200 C 202504 342.5 1,299

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 657 646 633 619 602 585 566
-5.33% 581 558 534 510 485 460 434
-2.67% 390 362 334 306 278 250 222

0% 66 45 23 0 -24 -48 -73
2.67% -352 -362 -374 -388 -403 -420 -438
5.33% -811 -814 -819 -825 -833 -842 -853
8.00% -1,281 -1,282 -1,283 -1,285 -1,289 -1,293 -1,299

KR4301W43408 T ATI200 P 202504 340.0 133
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -115 -117 -120 -123 -126 -129 -133
-5.33% -52 -56 -60 -65 -69 -74 -78
-2.67% -10 -15 -19 -24 -29 -33 -38

0% 10 7 3 0 -4 -7 -1
2.67% 16 15 13 12 9 7 4
5.33% 18 17 17 16 15 14 12
8.00% 18 18 18 18 17 17 16

KR4301W43424 T ATI200 P 202504 342.5 191
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -170 -173 -176 -179 -183 -187 -191
-5.33% -82 -87 -92 -98 -103 -109 -115
-2.67% -19 -25 -31 -37 -44 -50 -56

0% 15 10 5 0 -5 -11 -16
2.67% 27 25 22 19 16 12 8
5.33% 30 29 28 27 25 23 21
8.00% 31 31 30 30 29 28 27

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)

N
~
~
(=)




2025-03-25
2025-03-24

oll

Al
7=

Ho

oll

O |~
LN
LN

o | O

o~
LN
LN

|

Klo | Klo

ol | ol

<k <F

il |

Klo | Ko

NN

ok | oF

|

U

Ki

ol

| &

ol
P

.l

2. TET|A|

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2



2025-03-25
2025-03-24

SAY
7=

Ql
=

ol m
[e0]
<
A-:

o | O

O m
[e0]
~
=

|

Klo | Klo

ol | ol

<k |3k

|

Klo | Ko

NN

OF | oF

|

|

2. B7|AIHe] 2ol RE

| C=Aofl A= M (VaR : 99%

4. THY Y4 F2

=N



SAIY  2025-03-25
2025-03-24

il 5  |=d5H 0 0 0
Al E3} ME 0 0 0/ &2
A #7t5d  |=d5d 13,173 0 13,173
= =% M= 367 13,063 -12,696 | & 2|

2. WI|MHEe &

19

F=

3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213ECT(KRW/USD 31-03-25E
FXW213F1PC KRW/USD 30-04-25E
FXW213F2SC KRW/USD 30-04-25E
FXW213F2SC KRW/USD 30-05-25E
FXW213F3C(USD/KRW 31-03-25E
IEOOBD8RGM75

4. Y EO| ZHEHYZTH(VaR : 99%MUEITFE, 10| F)

FI:I
£
1=
2
rio



U7|AHe| &

A

SAY  2025-03-25
712 2025-03-24
ADOFEKRX300Q1 Sl A o (F AT H)
CH S

19

=

KR4101W60000-2025-06 A A Ii| 200X| &M &

0.00

0.00

0.00

0.00

0.00

0.00

88.41 176.83 265.24 353.65 442.06 530.48 618.89

707.30

0.00

0.00

0.00

0.00 -

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR410FW40003-2025-04 FAME2HEIAJHME

.00

26,650.00 53,300.00 79,950.00

106,600.00




0.09

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.09

0.67

0.50

0.34

0.17

0.00

-0.17

-0.34

-0.50

-0.67

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

KR410ZW40001-2025-04 $HO|HF= 7| H M E

/

/

/

/

.00 43,200.00 /6,/4(;0.00 129,600.00 172,800.00

/

/

72

KR41BHW40005-2025-04 $t3}0J| 0| ZAH|O| AV EME

/

/

/

/

.00 335,000.00 /6{,0'00.00 1,005,000.00 1,340,000.00

/

/

72

KR41C9W40002-2025-04 SH7|EHM E

/

/

/

.00 21,625.00 /ﬁ;0.00 64,875.00 86,500.00




KR41CFW40007-2025-04 717t /| EM B

0.04 /

0.03 /

0.02 /
— 0.01
5 /
=|
f__ 0.00 . ; .
Or 0.00 21,000.00 MO‘OO 63,000.00 84,000.00
'(‘IJ -0.01 /

-0.02 /

-0.03

-0.04

7t
KR41CNW40001-2025-04 A ADX/HEME

0.03 /

0.02 /

0.01 /
= 0.01
od /
=]
g_, 0.00 . ‘ ; . . ; )
Or 0.00 6,437.50 12,875.00 19,3%0.00 32,187.50 38,625.00 45,062.50 51,500.00
'('“ -0.01 /

-0.01 /

-0.02

-0.03

7H4
KR41DGW40003-2025-04 S AL H/|EHME

0.05 /

0.04 /

0.03 /
= 0.01
DJ /
=|
L o000 x x \
Or 0.00 25,900.00 /6(')0.00 77,700.00 103,600.00
(‘IJ -0.01 /

-0.03 /

-0.04

-0.05



0.14

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.14

0.11

0.08

0.05

0.03

0.00

-0.03

-0.05

-0.08

0.33

0.25

0.17

0.08

0.00

-0.08

-0.17

-0.25

-0.33

KR41ESW40002-2025-04 ZEA A FHANHME

/

/

/

/

.00 67,550.00 /QVOO.OO 202,650.00 270,200.00

/

/

72

KR41EYW40004-2025-04 0| A Z 2 H| A/ EHM &

/

/

/

/

.00 53,900.00 /{,8'00.00 161,700.00 215,600.00

/

/

72

KR41F5W40007-2025-04 LGH| L X| &2 M/NEM S

/

/

/

/

.00 165,500.00 /3{,0'00.00 496,500.00 662,000.00




0.23

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.23

0.30

0.22

0.15

0.07

0.00

-0.07

-0.15

-0.22

-0.30

0.07

0.05

0.04

0.02

0.00

-0.02

-0.04

-0.05

-0.07

KR41FCW40007-2025-04 SIO|E 7| HM &

/

/

/

/

.00 116,750.00 ﬁO0.00 350,250.00 467,000.00

/

/

72

KR41FDW40005-2025-04 HDH LS S H/|HME

/

/

/

/

.00 147,750.00 ﬁO0.00 443,250.00 591,000.00

/

/

72

KR41FVW40007-2025-04 SH3I MI7|HME

/

/

/

/

.00 36,400.00 M0.00 109,200.00 145,600.00




0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13 -

3. AlLI2| 2

KR41HEW40009-2025-04 7| 25 #

.00 65,400.00 130,800.00

196,200.00

261,600.00

EEEE R RSPV L)

KR4101W60(2025-06 ZAI|200K| =M E
| —

KR410ZW40(2025-04 $t0O

|
KR41BHW40 2025-04 3tS}0|O0{ZAHO|ATIEME

KR41COW40(12025-04 St/ HEM =
KR41CFW40(2025-04 7t/ E M 2
KR4TCNW402025-04 ZATDX/NEME
KR41DGW4C 2025-04 A Z A7 EM
KR4TE8WA40(2025-04 A T EX AU 74
KR41EYW40(2025-04 OiliEEHI%*! i
KR41F5W40(2025-04 LGO| L X[ &2 M
KR41FCW40(2025-04 SIO| 27 H M &
KR41FDW4012025-04 HDS IS S /M =
KR41FVW40(2025-04 3t MIlH M =
KR41THEW40 2025-04 7| S S HWE ML=

O| X|C&A0|ASMU(VaR : 99% A2 £FE, 10 7|F)

o
£
i
ra
o

S W W IO W= =22 =

=
H0
s
o
1o



2 2025-03-25
2 2025-03-24

U7|AHe| &

A

=

2108840320MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

0.00

0.00

0.00

0.00 -

71

2108840930MZ-ICE Global Carbon Futures Index(ER) (Ol

0.00

0.00

0.00

0.00

0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

0.00

0.00

0.00

0.00 -



3. ALIE| 8 £ FZHSEIHE L E=H)

21088403201 ICE Global Carbon Futures Index(ER) (O|
2108840930 ICE Global Carbon Futures Index(ER) (H

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

FI\'I
£
£
2
o




SAY  2025-03-25
712 2025-03-24

SOL S HEIAH|EHMESKPEEH
Ak

At A (M= 0 0 0
Al E3} ME 0 0 0/ &2
=A w7158 (M= 5,440 0 5,440
= =% M= 0 1,045 -1,045| 29|

TIPS

2108850930KM-ICE EAU Carbon Futures Custom Roll Index

0.00

0.00

0.00

0.00

0.00 T T T 7 T T T

.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -
74

MOZ25-ECX EMISSION Dec25

0.00

0.00

0.00

0.00

0.00 T
.00 17.86

35.73 53.59 71.45 89.31 107.18 125.04

A

142.90

0.00

0.00

0.00

0.00 -




3.ALEIE &R THF XM ESH)
2108850930/ ICE EAU Carbon Futures Custom Roll Index
FXW213F2SC KRW/EUR 31-03-25E

MOZ25 ECX EMISSION Dec25

4. TP EC| &MU FH(VaR : 99%LEITFE,10Y7|F)

(Er9l: e BHel)
0.06

84

435
GEETE)




2025-03-25
2025-03-24

SAY
7=

Ql
=

of |\ of
KO | KO
ol
©
o)
<
o | O
ol
)
&)
<
ol | ol
<[ <]
¢|¢
K | K
|
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

AN AN NN
— Kl ~
o = m &
N 288
o O Mm m
Al AN
O O O O
o O O O
S I 3 I
AN AN AN N
xX X X X
Qo v OO O
© T T O
£ £ £ <
nn v n N
LYY
jod jol 0! Jod
o Bl Mol ol
o O O O
o O O O
o O O O
o O O O
S S S S
mv v v ,m
= ===
nvn v v v

onl



2025-03-25
2025-03-24

SAY
7=

Ql
=

of |o
K0 | KO
O | wn
0
Q
[e0)
o | O
O | wn
0
Q
[e0)
oil | oil
NERY
b
K | K
1HGs
PARNIS

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

10

SWSTAR000( 23t STAR 50 Index 241219(0]2f)

SWSTARO0O( 218t STAR 50 Index 241219(H| 2| %)

SWSTAR000( 2Bt STAR 50 Index 241219(NH)

SWSTAROOO( A1t STAR 50 Index 231226(7|3)

onl



SAY  2025-03-25
712 2025-03-24

Of| #{E| 2 ot U HhAt 2 = B K4k

o

U7|AHe| &

=E

=

KR4132W40007-2025-04 LM EHI|HM S

0.03 -

0.02

0.01

—~ 0.01

— 0.00 T X

%r 0.00 7,200.00 14,400.00 21,600.00  28,800.00™~,36,000.00 43,200.00 50,400.00 57,600.00
J

-0.01

-0.01

-0.02

-0.03
e

KR41C6W40008-2025-04 O 2| HA| T /| H M =

0.11

0.08

0.05

—~ 0.03

L o000 ‘ ; ‘ ‘
ol 0.00 54,000.00 108,000.00 162,000.00 216,000.00

H o0s

-0.05

-0.08




KR41CRW40002-2025-04 LGS HZ/WEM E

0.32

0.24

N

0.16

o~

—~ 0.08

o~ Y |

I 0.00

.00

162,250.00 324,5M 486,750.00 649,000.00

W o0s

o~

-0.16

o~

-0.24

-0.32

0.08
0.06
0.04
— 0.2
o_ 000
W 002
-0.04
-0.06

-0.08

0.04
0.03
0.02

~ oot
od

=

L o000

ol 0.00

H oo

-0.02
-0.03

-0.04

o~

72

KR41CWW40002-2025-04 20| 7/ EME

o~

o~

N |

.00

42,300.00 84,6;)%\ 126,900.00 169,200.00

o~

72

KR41GYW40009-2025-04 O AL/ E M E

T T 1

9,725.00 19,450.00  29,175.00  38,900.0 48,625.00 58,350.00 68,075.00 77,800.00




3. AlLIZ| 2 2o PEHS @A L0 ASY)

o)
KR4132W40(2025-04 S1CHA|H 7 &M
KR41C6W4012025-04 OF = 2| I A| = 74
KR41CRW40 2025-04 LG ZHAZ7H
KR41CWW4(2025-04 20|71 &M

=;]
=
ME
KR41GYWA40 2025-04 Q| AJIEME

HEO| =Moo A=A (vaR : 99% M E|

_
=
dM=E
x

-4

!
| |
=

TE,10€7|8)

rEI

-

[0

(0]

oo
NN
w

0.34

0.34

o




U7|AHe| &

A

SAY  2025-03-25
712 2025-03-24

2| ool A (FA-THEH)(F)
A a3

19

=

KR4101W60000-2025-06 A A Ii| 200X| &M &

0.00

0.00

0.00

0.00

0.00

442.06 530.48 618.89

88.41 176.83 265.24 353.65

707.30

0.00

0.00

0.00

0.00 -

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

717

KR41CFW40007-2025-04 77} L7/|E M E

.00

63,000.00

21,000.00 42,000.00

84,000.00




KR41CNW40001-2025-04 = A FApx7H'H

M=

103,600.00

270,200.00

0.03 /
0.02 /
0.01 /
— 0.1
5 /
=|
f__ 0.00 ; ; ; ; ; ; )
ol 0.00 6,437.50  12,875.00 19,3%0.00 32,187.50  38,625.00 45,062.50  51,500.00
<M -0.01
-0.01 /
-0.02
-0.03
74
KR41DGW40003-2025-04 YA L H/WEHME
0.05 /
0.04 /
0.03 /
— 0.01
z /
=
g_, 0.00 ‘ ‘ ,
ol 0.00 25,900.00 /ﬁéo.oo 77,700.00
A oo /
-0.03 /
-0.04
-0.05
7%
KR41E8WA0002-2025-04 ZAFAFXNAWEHE
0.14 /
0.10 /
0.07 /
— 0.03
-nI-J /
=|
L o000 x x \
ol 0.00 67,550.00 /tﬁvoo.oo 202,650.00
(‘IJ -0.03 /
-0.07 /
-0.10
-0.14



0.33

0.25

0.17

0.08

0.00

-0.08

-0.17

-0.25

-0.33

0.23

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.23

0.30

0.22

0.15

0.07

0.00

-0.07

-0.15

-0.22

-0.30

KR41F5W40007-2025-04 LGH| L X| SR M/NEM S

/

/

/

/

.00 165,500.00 /3{,0'00.00 496,500.00 662,000.00

/

/

72

KR41FCW40007-2025-04 SIO| E7|E M E

/

/

/

/

.00 116,750.00 %00.00 350,250.00 467,000.00

/

/

72

KR41FDW40005-2025-04 HDE LIS 3 HI|HM S

/

/

/

/

.00 147,750.00 /400.00 443,250.00 591,000.00




3. AlLt2| 2

tg _IJ._\_QI:I.I.XI:qE(ﬂ[H_J.\_MqlM-:LoII)
KR410TW60(2025-06 ZAI|200X| =M &
KR41CFW40(2025-04 7t7t7HE M E
KR41CNWA402025-04 ZAIDX/HHME
KR41DGW402025-04 QAR AIHM =
KR4TE8WA40(2025-04 ZATEHAINHEME
KR41F5W40(2025-04 LGO|HX|EFMWEME
KR41FCW40(2025-04 SIO|E7H M=

KR41FDW40i2025-04 HDH LSS Y/EME

==

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)

115
47
65

/rl\'l
£
1E
2
o



SAY  2025-03-25
712 2025-03-24

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 27,948 0 27,948
A F7t5dH  |[ME 1,210 0 1,210 | &Ly
TE7|A|He| &=
ESM5-S&P500 EMINI FUT JUN25
0.01
0.00
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,429.56 2,859.13 4,288.69 5,718.25 7,147.81 8,577.38 10,006.94 11,436.50
4“ 0.00
0.00
0.00
-0.01 -
74
HWAM5-SP500 MIC EMIN FUTJun25
0.01
0.00
0.00
— 0.00
2
i[ 0.00 T T T J T T T 1
EI' 0.00 1,429.56 2,859.13 4,288.69 5,718.25 7,147.81 8,577.38 10,006.94 11,436.50
<‘IJ 0.00
0.00
0.00
-0.01 -



3. AILIE| 2 £ FTHFE &0 =)
ESM5 S&P500 EMINI FUT JUN25
HWAM5  SP500 MIC EMIN FUTJun25

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

FI\'I
£
£
2
o



SAY  2025-03-25

712 2025-03-24
SOLSHEIAHE A M E N HAICEE H X AHA

AHAaH

At ft5H  |ME 0 0 0
Al E3} ME 0 0 0/ &2
=A w7158 (M= 0 5,348 -5,348
= =% M= 0 1,169 -1,169| 22|

TIPS

2109930930KM-ICE EUA CARBON FUTURES CUSTOM ROLL INDEX

0.00

0.00

0.00

0.00

0.00 T T T 7 T T T

.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -
74

MOZ25-ECX EMISSION Dec25

0.00 -

0.00

0.00

0.00

0.00 T
.00 17.86

35.73 53.59 71.45 89.31 107.18 125.04

U 000

142.90

0.00

0.00

0.00




3. AILfE| R £ FTHSE[CHE 0| =)
2109930930!ICE EUA CARBON FUTURES CUSTOM ROLL INDEX
FXW213F2SC KRW/EUR 31-03-25E
FXW213F2SC KRW/EUR 31-03-25E
MOZ25 ECX EMISSION Dec25

4, TPHAEO| &AM (VaR : 99%AE|FF,1027|F)

o
=)
y::
2
[0

r
do
1E
2
o

794




U7|AHe| &

A

0.02

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.02

0.02

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.02

SAY  2025-03-25
712 2025-03-24

O] ZLIAEHM00QI B A B (FA]-THEH)
i 1=

Mt F75H (M= 0 0 0

AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 13,979 0 13,979

A F7t5dH  |[ME 525 0 525 | ZtLY

o) B
HWBM5-NASD100 MICRO EMIN JUN25
.00 4,990.25 9,980.50 14,970.75 19,961.00 24,951.25 29,941.50 34,931.75 39,922.00
74
NQM5-NASDAQ 100 E-MINI Dec20
.00 4,990.25 9,980.50 14,970.75 19,961.00 24,951.25 29,941.50 34,931.75 39,922.00




3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

HWBM5 NASD100 MICRO EMIN JUN25 42
NQM5 NASDAQ 100 E-MINI Dec20 1,118
4, DPYAEO| XA SH(VaR : 99%AE|FF, 102 7|F) (TH:HH BkRl)



2025-03-25
2025-03-24

SoLO|=Z30E I MAHHEZ ()

2. WI|MHEe &

3. AlLI2| 2

74 2H CH A
M Xl A2 0 0| &Q|
A K| A2l 218,476 0 218,476| % Q|
o) B
H SRz HFE[CHEHHSH) (TH-EHOFRI)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 750
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,280
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,306
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,957
O| A& Mo AU (VaR : 99%AE|LFE,10Y7|F) (THl- 2 T3



SAY  2025-03-25
712 2025-03-24

SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

74efcH A
et A= — 0 0&el
A NES A2l 6,643 0 6,643 | &2
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)

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

R EES

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

o



U7|AHe| &

A

SAY  2025-03-25
712 2025-03-24

of| L XA SR A B (K H-THYH)
A a3

0.00

r=

r=

B T

[

146

o

=ES

4

CLK5-WTI CRUDE FUTURE May25

0.00

0.00

0.00

0.00

0.00

.00

17.07

34.14 51.21 68.28 85.35 102.42 119.49

136.56

0.00

0.00

0.00 -

0.00

717

CONS5-BRENT CRUDE FUTR Jul25

0.00

0.00

0.00

0.00

0.00

.00

17.77

35.54 53.31 71.08 88.85 106.62 124.39

142.16

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

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

ECK5-E-mini Crude Oil May 25

/

00 17.07 34.14 51%28 85.35 102.42 119.49 136.56
72
EOK5-E-MINI NATURAL GAS May 25
.00

72

KR4175W40006-2025-04 S| ME

o~

.00

366.15 732.30 1,098.45 1,464.6 1,830.75 2,196.90 2,563.05 2,929.20




NGK25-NATURAL GAS FUTR May 25

0.00

0.00

0.00

0.00

0.00

0.00

.00 1.01

0.00

0.00

0.00

0.00

72

QSK5-Low Su Gasoil G May 25

0.00

0.00

0.00

0.00

/

.00 165.50

T T

331.00

496.50 662.00 827.50

T

993.00

T 1

1,158.50 1,324.00

0.00

/

0.00

/

0.00

0.00

72

XBK5-GASOLINE RBOB FUT May 25

0.00

0.00

0.00

0.00

0.00

.00 0.55

0.00

0.00

0.00

0.00



3. ALIE| 8 £ FZHSEIHE L E=H)

CLK5 WTI CRUDE FUTURE May25
CON5 BRENT CRUDE FUTR Jul25
ECK5 E-mini Crude Oil May 25
EOK5 E-MINI NATURAL GAS May 25

KR4175W40(2025-04 M &

NGK25 NATURAL GAS FUTR May 25
QSK5 Low Su Gasoil G May 25
XBK5 GASOLINE RBOB FUT May 25

O| X|C&A0|ASU(VaR : 99% A2 =FE, 10 7|F)

o
=)
y::
2
[0

I’_T_I
£
1E
2
o



