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74 -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 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% -1 -1 -1 -1 -1 -1 1
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EHl: e akR)

—
~




SAY  2025-12-26
712 2025-12-24

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

Of==(1) Of = (2)
At 77tsd  |d= 439 277 162U
A FEH (M= 13,798 2,083 11,715 | & LY
TE7|A|He| &=
KR4A01630008-2026-03 A Il 200X| =M &

0.00

0.00

0.00
— 0.00
3]
E‘r' 0.00 T T T 1 T T T 1
6I' 0.00 146.20 292.40 438.60 584.80 731.00 877.20 1,023.40 1,169.60
<‘IJ 0.00

0.00

0.00

0.00 -

74
KR4A11610008-2026-01 A M X7 H M E

0.11

0.08

0.06
— 0.03
3]
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 55,700.00 111,400.00 167,100.00 222,800.00
<‘IJ -0.03

-0.06

-0.08

0.11 -




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.59

0.44

0.29

0.15

0.00

-0.15

-0.29

-0.44

-0.59

0.97

0.65

0.32

0.00

-0.32

-0.65

-0.97

-1.30

KR4A14610005-2026-01 KTZHE M E

N

o~

.00 26,700.00 53,46%0\ 80,100.00 106,800.00

o~

72

KR4A50610000-2026-01 SKSIO| AT EM E

/

/

/

/

.00 294,500.00 MO0.00 883,500.00 1,178,000.00

/

/

72

KR4AB3610006-2026-01 12{OtHI|EHME

/

/

/

/

.00 647,500.00 /lﬁ;O0.00 1,942,500.00 2,590,000.00




0.50

0.38

0.25

0.13

0.00

-0.13

-0.25

-0.38

-0.50

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

0.11

0.08

0.05

0.03

0.00

-0.03

-0.05

-0.08

-0.11

KR4ACT610004-2026-01 A SIx 7| H M =

.

o~

~.

.00 250,500.00 501,01%\ 751,500.00 1,002,000.00

o~

.

o~

72

KR4AD0610005-2026-01 DBLS| EE/|E M E

o~

o~

T~

.00 65,200.00 130,4M 195,600.00 260,800.00

N
o~
T~

72

KR4AEJ610004-2026-01 SKCZTHEHM &

/
/
/

/

.00 53,300.00 /K{,GVOO.OO 159,900.00 213,200.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2026-03 DA IL|200X|

KR4A01630008 FME 830

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -830 -830 -830 -830 -830 -830 -830
-5.33% -553 -553 -553 -553 -553 -553 -553
-2.67% -277 277 -277 277 -277 =277 =277
0% 0 0 0 0 0 0 0
2.67% 277 277 277 277 277 277 277
5.33% 553 553 553 553 553 553 553
8.00% 830 830 830 830 830 830 830
KR4A11610008 2026-01 Af d™RPHE M E 85

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -85 -85 -85 -85 -85 -85 -85
-5.33% -57 -57 -57 -57 -57 -57 -57
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 57 57 57 57 57 57 57
8.00% 85 85 85 85 85 85 85
KR4A14610005 2026-01 KT/HE M= 83

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 83 83 83 83 83 83 83
-5.33% 55 55 55 55 55 55 55
-2.67% 28 28 28 28 28 28 28
0% 0 0 0 0 0 0 0
2.67% -28 -28 -28 -28 -28 -28 -28
5.33% -55 -55 -55 -55 -55 -55 -55
8.00% -83 -83 -83 -83 -83 -83 -83
KR4A50610000 2026-01 SKSIO| AT HM = 90

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -90 -90 -90 -90 -90 -90 -90
-5.33% -60 -60 -60 -60 -60 -60 -60
-2.67% -30 -30 -30 -30 -30 -30 -30
0% 0 0 0 0 0 0 0
2.67% 30 30 30 30 30 30 30
5.33% 60 60 60 60 60 60 60
8.00% 90 90 90 90 90 90 90
KR4AB3610006 2026-01 11 2{OtGATHHM = 78

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -78 -78 -78 -78 -78 -78 -78
-5.33% -52 -52 -52 -52 -52 -52 -52
-2.67% -26 -26 -26 -26 -26 -26 -26

0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
5.33% 52 52 52 52 52 52 52
8.00% 78 78 78 78 78 78 78

KR4ACT610004 2026-01 &f @ /EM = 42
7|X=XHAte] HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42 42 42 42 42 42 42
-5.33% 28 28 28 28 28 28 28
-2.67% 14 14 14 14 14 14 14

0% 0 0 0 0 0 0 0
2.67% -14 -14 -14 -14 -14 -14 -14
5.33% -28 -28 -28 -28 -28 -28 -28
8.00% -42 -42 -42 -42 -42 -42 -42

KR4AD0610005 2026-01 DBE=SHE 7 E M 42
7| RAHO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42 42 42 42 42 42 42
-5.33% 28 28 28 28 28 28 28
-2.67% 14 14 14 14 14 14 14

0% 0 0 0 0 0 0 0
2.67% -14 -14 -14 -14 -14 -14 -14
5.33% -28 -28 -28 -28 -28 -28 -28
8.00% -42 -42 -42 -42 -42 -42 -42

KR4AEJ610004 2026-01 SKCIHEM = 21
| RAHtO| HE

74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -21 -21 -21 -21 -21 -21 -21
-5.33% -14 -14 -14 -14 -14 -14 -14
-2.67% -7 -7 -7 -7 -7 -7 -7

0% 0 0 0 0 0 0
2.67% 7 7 7 7 7 7
5.33% 14 14 14 14 14 14 14
8.00% 21 21 21 21 21 21 21

4, IPYHEQ| X|CHEMOHFH(VaR : 99%HE|FE,10U7|F) (EH:aER)




U7|AHe| &

A

0.01

0.01

0.00

0.00

0.00

0.00

0.00

-0.01

-0.01

0.01

0.01

0.00

0.00

0.00

0.00

0.00

-0.01

-0.01

SAY  2025-12-26
712 2025-12-24

0] 3S&P500Q A 2 (FA]-T}HEH)
CHYS

MR {ItEd  |ME 0 0 0 S

tllgt NES ME 0 0 0

A {7tsd  |M=E 1,132 0 1,132| 2Ll

A NES ME 47,831 0 47,831

o) B
ESH6-S&P500 EMINI FUT Mar26
.00 1,740.25 3,480.50 5,220.75 6,961.00 8,701.25 10,441.50 12,181.75 13,922.00
74
HWAHG6-SP500 MIC EMIN FUT Mar26

0.00 1,740.25 3,480.50 5,220.75 6,961.00 8,701.25 10,441.50 12,181.75 13,922.00




3. AlLIZ|S S 20T EHE (A THA L0 4 ) (Et

oo~ .
ESH6 S&P500 EMINI FUT Mar26 3,826
HWAHG6 SP500 MIC EMIN FUT Mar26 91
4. THYAEO| AITHE A0 LI A(VaR : 99% I EIHF,1027|F) (Erl:Bt )



SAY  2025-12-26
712 2025-12-24

O] ZLIAEHM00QI B A B (FA]-THEH)
CHYS

74 2H CH A
M INES Ma 0 0| =LY
A K| ME 22,806 0 22,806 ZHLK

U7|AHe| &

A

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03

SIEES
HWBH6-NASD100 MICRO EMIN Mar26
.00 6,453.06 12,906.13 19,359.19 25,812.25 32,265.31 38,718.38 45,171.44 51,624.50
7+
NQH6-NASDAQ 100 E-MINI Dec20
.00 6,453.06 12,906.13 19,359.19 25,812.25 32,265.31 38,718.38 45,171.44 51,624.50




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

HWBH6 NASD100 MICRO EMIN Mar26 55
NQH6 NASDAQ 100 E-MINI Dec20 1,770
4, DPYAEO| XA SH(VaR : 99%AE|FF, 102 7|F) (TH:HH BkRl)



SAY  2025-12-26
712 2025-12-24
SOLO| =30 AHHEZ ()
1. A= H
74 2H CH A
A INES e 0 0%
A K| A2l 367,502 0 367,502 | &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

0.25 0.49 0.74 0.98 1.23 1.47 1.72

1.96

0.00

0.00

0.00

0.00 -

74

SWKEDI000159-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 -



SWKEDI000160-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00
0.00
0.00
— 0.00
&1
Er 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
4“ 0.00
0.00
0.00
0.00 -
74
SWKEDI000161-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
0.00
0.00
0.00
— 0.00
&
?_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
(-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 8,067
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 9,477
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,208
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,613
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl



2025-12-26
2025-12-24

SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

2. WI|MHEe &

3. AlLI2| 2

M Xl A2 0 0| &Q|
A K| A2l -23 0 -23| &9
Q=
H SRz HFE[CHEHHSH) (TH-EHOFRI)
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| A& Mo AU (VaR : 99%AE|LFE,10Y7|F) (G REIE)
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160

] A 5 (XY A -1}
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od
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of| L x|

i =
K0 K0
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2. WINHY 2R

CLH6-WTI CRUDE FUTURE Mar26

43.60 58.13 72.66 87.20 101.73 116.26

29.07

14.53

0.00

0.00
0.00
0.00 -

COH6-BRENT CRUDE FUTR Mar26

61.87

108.27 123.74

92.81

77.34

30.94 46.40

15.47

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 1.64 2.46 3.28 4.10 4.92 5.74 6.56

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 362.08 724.15 1,086.23 1,448.3i 1,810.38 2,172.45 2,534.53 2,896.60

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.82 1.64 2.46 3.28 4.10 4.92 5.74 6.56

/

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 1
Or 0.00 155.13 310.25 465.38 620.50 775.63 930.75 1,241.00
4“ 0.00
0.00
0.00
0.00 -
7tA
3.AILE| Y & RxHF (XM HSH) (T HHTt2)
CLH6 WTI CRUDE FUTURE Mar26 7
COH6 BRENT CRUDE FUTR Mar26 15
EOH6 E-MINI NATURAL GAS Mar26 4
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)



