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4“ -0.34
-0.67
-1.01
-1.34
KR4AEJ610004-2026-01 SKCZHEME
0.11
0.08
0.05
— 0.03
=
=’l3=.r, 0.00 T ¢ T )
SI' 0.00 54,050.00 108,100.00 162,150.00 216,200.00
4“ -0.03
-0.05
-0.08
0.11
3. AL 2|2 &0 AXRHE (XL & A0| A ) [(GEE R )
KR4A01630008 2026-03 [AL|200K|$ME 764
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -764 -764 -764 -764 -764 -764 -764
-5.33% -509 -509 -509 -509 -509 -509 -509
-2.67% -255 -255 -255 -255 -255 -255 -255
0% 0 0 0 0 0 0 0
2.67% 255 255 255 255 255 255 255
5.33% 509 509 509 509 509 509 509
8.00% 764 764 764 764 764 764 764
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 = 104
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -104 -104 -104 -104 -104 -104 -104
-5.33% -69 -69 -69 -69 -69 -69 -69
-2.67% -35 -35 -35 -35 -35 -35 -35

0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 69 69 69 69 69 69 69
8.00% 104 104 104 104 104 104 104

KR4AEJ610004 2026-01 SKC/HEME 22
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -22 -22 -22 -22 -22 -22 -22
-5.33% -15 -15 -15 -15 -15 -15 -15
-2.67% -7 -7 -7 -7 -7 -7 -7

0% 0 0 0 0 0 0 0
2.67% 7 7 7 7 7 7 7
5.33% 15 15 15 15 15 15 15
8.00% 22 22 22 22 22 22 22

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




SAY  2025-12-17
712 2025-12-16

Mt F75H (M= 0 0 0
AT F7t5dH  |[ME 0 0 O|ZHLH
A {7tsd  |M=E 44,389 0 44,389
A F7t5dH  |[ME 1,043 0 1,043 | &Ly
TE7|A|He| &=
ESZ5-S&P500 EMINI FUT DEC25
0.01
0.01
0.00
— 0.00
&l
;ir‘ 0.00 T T T ? T T T )
BF 0.00 1,705.75 3,411.50 5,117.25 6,823.00 8,528.75 10,234.50 11,940.25 13,646.00
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 1,705.75 3,411.50 5,117.25 6,823.00 8,528.75 10,234.50 11,940.25 13,646.00
ﬂj 0.00
0.00
-0.01
-0.01 -



3. AlLtE|eE YRz

ESZ5
HWAZ5

HEE =0 S=d)

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  2025-12-17
2025-12-16

7eithd AHeled Of==(1)
A 0 0 0
Al E3} ME 0 0 0/ &2
Sl 0 1,750 -1,750
A &2t Mz 0 1,083 -1,083| &2
2. M7|A|-He| &l x
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&l
ir_ 0.00
BF 0.00 21.82 43.64 65.46 87.28 109.10 130.92 152.74 174.56
4“ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
FXW213FBTC KRW/EUR 23-12-25E 87
MOZ26 ECX EMISSION Dec26 140
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)



SAY  2025-12-17
712 2025-12-16

0] 2LEACSH002IHA B (AT} E)

Mt e 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 20,398 0 20,398
A F7t5dH  |[ME 629 0 629 | ZFLY
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 6,273.31 12,546.63 18,819.94 25,093.25 31,366.56 37,639.88 43,913.19 50,186.50
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 6,273.31 12,546.63 18,819.94 25,093.25 31,366.56 37,639.88 43,913.19 50,186.50
<‘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



SAY  2025-12-17
712 2025-12-16
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 381,349 0 381,349 | %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 0.50 0.74 0.99 1.24 1.49 1.73

1.98

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 0.50 0.74 0.99 1.24 1.49 1.73 1.98
l(“ 0.00
0.00
0.00
0.00 -
73
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 0.50 0.74 0.99 1.24 1.49 1.73 1.98
4“ 0.00
0.00
0.00
0.00 -
7
3. ALY AATZHE @(CHA M A2 GRETHE)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,181
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 10,087
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,443
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,717
4. THYAEO| ATHE AU LI AU(VaR : 99% A EIFF,1027|F) (Erl:4 3t )
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SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

74efcH A
et A= — 0 0&el
A NES A2l 2,322 0 2,322 | %t Q|
2. M7|A|-He| &l x
3. ALt2| ¥ &0l X H F (X|C& 40 A3 ) (THEHTER)

SWSOLO000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX
SWSOLO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX
SWSOLO000( SOLACTIVE US TECH TOP 10 CUSTOM INDEX
SWSOLOO0OO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX
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4. TPYLEO| Z|Ci &M 4FH(VaR : 99% L EIFF, 10U 7| &) (CHQ|:uH ot

o
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2. WINHY 2R

CLH6-WTI CRUDE FUTURE Mar26

113.12

o]
L9
o]
()]
<
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o0
o
LR
o
~
o
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(6o} e
n N
o~
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<
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COH6-BRENT CRUDE FUTR Mar26

60.30

105.53 120.60

90.45

75.38

45.23

30.15

15.08

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 0.83 1.67 2.50 3.33 4.16 5.00 5.83 6.66

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 368.18 736.35 1,104.53 1,472.7 1,840.88 2,209.05 2,577.23 2,945.40

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.83 1.67 2.50 3.33 4.16 5.00 5.83 6.66

/

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 0.00 153.81 307.63 461.44 615.25 769.06 922.88 1,076.69 1,230.50
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. TP MEC| XM H(VaR : 99%LEITFE10Y7|F) (THI-E TR

o]
~



