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0.00

-0.14

-0.28

-0.41

-0.55

712

KR4A50610000-2026-01 SKSIO| S AV EM &

.00

276,000.00 552,000.00 828,000.00

1,104,000.00




KR4AB3610006-2026-01 112{OIHI|EHME

1.57
1.17
0.78
— 0.39
&
iir— 0.00 T 7 T )
BF 0.00 783,000.00 17566,000.00 2,349,000.00 3,132,000.00
4“ -0.39
-0.78
-1.17
-1.57
KR4AEJ610004-2026-01 SKCZHEME
0.11
0.08
0.06
— 0.03
=
=’l3=.r, 0.00 T ¢ T )
SI' 0.00 56,000.00 112,000.00 168,000.00 224,000.00
4“ -0.03
-0.06
-0.08
0.11
3. AL 2|2 &0 AXRHE (XL & A0| A ) [(GEE R )
KR4A01630008 2026-03 [AL|200K|$ME 781
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -781 -781 -781 -781 -781 -781 -781
-5.33% -521 -521 -521 -521 -521 -521 -521
-2.67% -260 -260 -260 -260 -260 -260 -260
0% 0 0 0 0 0 0 0
2.67% 260 260 260 260 260 260 260
5.33% 521 521 521 521 521 521 521
8.00% 781 781 781 781 781 781 781
KR4A50610000 2026-01 SKSIO|HATHM = 3

7|Z=Rtel BiE g




7t4 -2500% -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

KR4AB3610006 2026-01 1 2{OtAHfEM = 121
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -121 -121 -121 -121 -121 -121 -121
-5.33% -81 -81 -81 -81 -81 -81 -81
-2.67% -40 -40 -40 -40 -40 -40 -40

0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 81 81 81 81 81 81 81
8.00% 121 121 121 121 121 121 121

KR4AEJ610004 2026-01 SKC/HEME 23
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -15 -15 -15 -15 -15 -15 -15
-2.67% -8 -8 -8 -8 -8 -8 -8

0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8 8 8
5.33% 15 15 15 15 15 15 15
8.00% 23 23 23 23 23 23 23

4. IPHAEO| XL &M H4FH(VaR : 99%HE|+F,10¥7|F) (EH = 2ER)

-
-
o
~




SAY  2025-12-16
712 2025-12-15

Mt F75H (M= 0 0 0
AT F7t5dH  |[ME 0 0 O|ZHLH
A {7tsd  |M=E 44,438 0 44,438
A F7t5dH  |[ME 1,044 0 1,044 | =LY
TE7|A|He| &=
ESZ5-S&P500 EMINI FUT DEC25
0.01
0.01
0.00
— 0.00
&l
E,i 0.00 T T T ? T T T )
6F 0.00 1,707.69 3,415.38 5,123.06 6,830.75 8,538.44 10,246.13 11,953.81 13,661.50
4“ 0.00
0.00
-0.01
-0.01 -
74
HWAZ5-SP500 MIC EMIN FUT Dec25
0.01
0.01
0.00
— 0.00
2
;—r' 0.00 T T T J T T T 1
EI' 0.00 1,707.69 3,415.38 5,123.06 6,830.75 8,538.44 10,246.13 11,953.81 13,661.50
<‘IJ 0.00
0.00
-0.01
-0.01 -



3. A2l 2ol
ESZ5
HWAZ5

ELEIE T ESTLPCEL)

oo

S&P500 EMINI FUT DEC25
SP500 MIC EMIN FUT Dec25

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

FI\'I
£
£
2
o




SAY  2025-12-16
2025-12-15

Hefchd  AHeied Of==(1)
At 0 0 0
A 3t ME 0 0 0/&e
A 0 1,779 -1,779
A S35t Mz 0 1,077 -1,077 |9
2. M7|A|-He| &l x
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&
g_r— 0.00
BF 0.00 21.51 43.02 64.53 86.04 107.55 129.06 150.57 172.08
‘HJ 0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THEHDERI)
FXW213FBTC KRW/EUR 23-12-25E 86
MOZ26 ECX EMISSION Dec26 142
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)



SAY  2025-12-16
712 2025-12-15

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 20,498 0 20,498
A F7t5dH  |[ME 632 0 632 | ZtLY
TE7|A|He| &=
HWBZ5-NASD100 MICRO EMIN Dec25
0.03
0.02
0.01
— 0.01
&l
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 6,303.38 12,606.75 18,910.13 25,213.50 31,516.88 37,820.25 44,123.63 50,427.00
4“ -0.01
-0.01
-0.02
-0.03 -
74
NQZ5-NASDAQ 100 E-MINI Dec20
0.03
0.02
0.01
— 0.01
2
;—r' 0.00 T T T J T T T 1
EI' 0.00 6,303.38 12,606.75 18,910.13 25,213.50 31,516.88 37,820.25 44,123.63 50,427.00
<‘IJ -0.01
-0.01
-0.02
-0.03 -



3. AILfE| R £ FTHSE[CHE 0| =)
HWBZ5 NASD100 MICRO EMIN Dec25
NQZ5 NASDAQ 100 E-MINI Dec20

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

FI\'I
£
£
2
o
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SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 378,526 0 378,526 | &t
2. M7|A|-He| &l x

A

SWKEDI000150-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

0.00

0.00

0.00

0.00 -

71

SWKEDI000156-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

0.00

0.00

0.00

0.00 -



SWKEDI000157-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00
0.00
0.00
— 0.00
ol
E’ 0-00 T T T J T T T 1
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
l(“ 0.00
0.00
0.00
0.00 -
g
SWKEDI000158-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
0.00
0.00
0.00
— 0.00
ol
?_r_ 0.00 T T T 7 T T T )
ol 0.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
4“ 0.00
0.00
0.00
0.00 -
71
3. AL 20 FEHES AITH2 A0 AZ ) (Ehg]hatel)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,143
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 10,039
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,403
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,699
4. THEALE Q| A|TH& A0 AZU(VaR : 99%AE 4 E,1027|F) (Ehg] kel
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SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

74efcH A
et A= — 0 0&el
A NES A2l 2,297 0 2,297| & Q)
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THR|: TR

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

4. TPYLEO| Z|Ci &M 4FH(VaR : 99% L EIFF, 10U 7| &) (CHQ|:uH ot
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CLH6-WTI CRUDE FUTURE Mar26

114.16
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wn
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COH6-BRENT CRUDE FUTR Mar26

60.84

91.26 106.47 121.68

76.05

45.63

30.42

15.21

0.00

0.00

0.00

0.00



<A

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

712

EOHG6-E-MINI NATURAL GAS Mar26

.00 0.85 1.70 2.55 3.40 4.25 5.10 5.95 6.80

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 367.23 734.45 1,101.68 1,468.9 1,836.13 2,203.35 2,570.58 2,937.80

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.85 1.70 2.55 3.40 4.25 5.10 5.95 6.80

/

rd
=




0.00 -

74

QSH6-Low Su Gasoil G Mar26

0.00
0.00
0.00
— 0.00
&
Err 0.00 T T T T T T T 1
Or 0.00 155.25 310.50 465.75 621.00 776.25 931.50 1,086.75 1,242.00
4“ 0.00
0.00
0.00
0.00 -
7tA
3. AlLIE| 2% &0l X = (X| L&A o A2 H) (G Rl E))
CLH6 WTI CRUDE FUTURE Mar26 7
COH6 BRENT CRUDE FUTR Mar26 14
EOH6 E-MINI NATURAL GAS Mar26 5
KR4A7561002026-01 HHME 7
NGH26 NATURAL GAS FUTR Mar26 8
QSH6 Low Su Gasoil G Mar26 7
4, TPl EEo| Z|C M0 Y= H(VaR : 99% L E|+F, 102 7| &) (EHS|-24THR)



