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0.11
0.08
0.05
— 0.03
=
=’l3=.r, 0.00 T ¢ T )
SI' 0.00 54,300.00 108,600.00 162,900.00 217,200.00
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 779
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -779 -779 -779 -779 -779 -779 -779
-5.33% -519 -519 -519 -519 -519 -519 -519
-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% 519 519 519 519 519 519 519
8.00% 779 779 779 779 779 779 779
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 = 105
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -105 -105 -105 -105 -105 -105 -105
-5.33% -70 -70 -70 -70 -70 -70 -70
-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% 70 70 70 70 70 70 70
8.00% 105 105 105 105 105 105 105

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  2025-12-18
1= 2025-12-17

Mt F75H (M= 0 0 0
AT F7t5dH  |[ME 0 0 O|ZHLH
A {7tsd  |M=E 44,239 0 44,239
A F7t5dH  |[ME 1,040 0 1,040| &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 1,700.25 3,400.50 5,100.75 6,801.00 8,501.25 10,201.50 11,901.75 13,602.00
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 1,700.25 3,400.50 5,100.75 6,801.00 8,501.25 10,201.50 11,901.75 13,602.00
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  2025-12-18
1= 2025-12-17
SOLGHEIAH|ZE H MM S A AICEEE X}

Aoy A ed oi==(1)
At 0 0 0
A =l ME 0 0 0| &
A 0 1,749 -1,749
A S35t Mz 1,082 1,082 0|ZtQ)
2. TN &=
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&
ir_ 0.00
Or 0.00 21.84 43.68 65.52 87.36 109.20 131.04 152.88 174.72
4“ 0.00
0.00
0.00
0.00
7tA
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
FXW213FBTC KRW/EUR 23-12-25E 87
FXW213FCHI EUR/KRW 23-12-25E 87
MOZ26 ECX EMISSION Dec26 140
4. THMARZ Ol X|C & A0 AF2H(VaR : 99%ME|$= 10U 7| &) (THl-E TR



SAY  2025-12-18
1= 2025-12-17

0] 2LEACSH002IHA B (AT} E)

Mt F75H (M= 0 0 0
AT F7t5dH  |[ME 0 0 O|ZHLH
A {7tsd  |M=E 20,438 0 20,438
A F7t5dH  |[ME 630 0 630| &L
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 6,284.75 12,569.50 18,854.25 25,139.00 31,423.75 37,708.50 43,993.25 50,278.00
4“ -0.01
-0.01
-0.02
-0.03 -
74
NQZz5-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 6,284.75 12,569.50 18,854.25 25,139.00 31,423.75 37,708.50 43,993.25 50,278.00
<‘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



SAY  2025-12-18
1= 2025-12-17
SOLO| =30 AHHEZ ()
1. A= H
74 2H CH A
A INES e 0 0%
A K| A2l 382,310 0 382,310| %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 0.54 0.80 1.07 1.34 1.61 1.87

2.14

0.00

0.00

0.00

0.00 -

74

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
&1
Er 0.00 T T T J
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 -
74
SWKEDI000158-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
0.00
0.00
0.00
— 0.00
&
?_r_ 0.00 T T T 7
ol 0.00 0.25 0.50 0.74 0.99 1.24 1.49 1.73 1.98
(-IJ 0.00
0.00
0.00
0.00 -
74
3. AlLIE| 28 £ L ZHE (XM 0f| A F ) (=24 DERD)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,243
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 10,163
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,507
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,745
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl



SAY  2025-12-18
1= 2025-12-17

SOLO|ZE|ATOP10Q HAMEX|~(FA =T
1. A=A

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

o



2025-12-18

oll

Al
7=

Ho

2025-12-17

oll

4

160

] A 5 (XY A -1}

Al
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=

od

C

of| L x|

15| 2Ly

155
341

74| ELY

74

15
155
341

Oh

O

T3 = | =
7 = |

o) |7 |ko|
~ | Tof |0 |~ | Tof
OF | o | 3N | OF | o

2. WINHY 2R

CLH6-WTI CRUDE FUTURE Mar26

o
=
r o
i
i
<
L™
o
()]
0]
(!
o
o0
i
)
[ee]
o
n
S [\
[Te} e
n N
()]
[ &
i
<
m
L
~
o~
o
LN
oM
i
o
S |
o
o o o o o o o o
S S S S S S S S
o o o o o o o o
ban [ S N e |
rn__n:ou\.

COH6-BRENT CRUDE FUTR Mar26

58.67

102.67 117.34

88.01

73.34

29.34 44.00

14.67

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 0.82 1.63 2.45 3.26 4.08 4.89 5.71 6.52

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 369.25 738.50 1,107.75 1,477.0 1,846.25 2,215.50 2,584.75 2,954.00

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.82 1.63 2.45 3.26 4.08 4.89 5.71 6.52

/

rd
=




0.00 -

74

QSH6-Low Su Gasoil G Mar26

0.00
0.00
0.00
— 0.00
=1
Err 0.00 T T T T T T T 1
Or 0.00 150.38 300.75 451.13 601.50 751.88 902.25 1,052.63 1,203.00
4“ 0.00
0.00
0.00
0.00 -
74
3. AlLt2| Y &l X F(X|CHE Ao A3 H) (T HHTt2)
CLH6 WTI CRUDE FUTURE Mar26 6
COH6 BRENT CRUDE FUTR Mar26 14
EOH6 E-MINI NATURAL GAS Mar26 5
KR4A7561002026-01 M2 6
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)



