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-0.15

-0.30

-0.45

-0.60

0.95

0.63

0.32

0.00

-0.32

-0.63

-0.95

-1.26

KR4A14610005-2026-01 KTZHE M E

N

o~

.00 26,650.00 53,36%0\ 79,950.00 106,600.00

o~

72

KR4A50610000-2026-01 SKSIO| AT EM E

/

/

/

/

.00 301,000.00 MO0.00 903,000.00 1,204,000.00

/

/

72

KR4AB3610006-2026-01 12{OtHI|EHME

/

/

/

/

.00 630,000.00 /IﬁBO0.00 1,890,000.00 2,520,000.00




0.49

0.37

0.25

0.12

0.00

-0.12

-0.25

-0.37

-0.49

0.13

0.10

0.06

0.03

0.00

-0.03

-0.06

-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 =

N

o~

~.

.00 245,000.00 490,0‘M 735,000.00 980,000.00

o~

o~

o~

72

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

o~

o~

T~

.00 64,000.00 128,0M 192,000.00 256,000.00

N
o~
T~

72

KR4AEJ610004-2026-01 SKCZTHEHM &

/
/
/

/

.00 52,900.00 /K{,BVOO.OO 158,700.00 211,600.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH =4 DER)
KR4A01630008 2026-03 [ AL200K|+=ME 814

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -814 -814 -814 -814 -814 -814 -814
-5.33% -543 -543 -543 -543 -543 -543 -543
-2.67% -271 -271 -271 -271 -271 -271 -271
0% 0 0 0 0 0 0 0
2.67% 271 271 271 271 271 271 271
5.33% 543 543 543 543 543 543 543
8.00% 814 814 814 814 814 814 814
KR4A11610008 2026-01 Af d™RPHE M E 89

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -89 -89 -89 -89 -89 -89 -89
-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% 89 89 89 89 89 89 89
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 = 92

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -92 -92 -92 -92 -92 -92 -92
-5.33% -61 -61 -61 -61 -61 -61 -61
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 61 61 61 61 61 61 61
8.00% 92 92 92 92 92 92 92
KR4AB3610006 2026-01 11 2{OtGATHHM = 74

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -74 -74 -74 -74 -74 -74 -74
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -25 -25 -25 -25 -25 -25 -25

0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 49 49 49 49 49 49 49
8.00% 74 74 74 74 74 74 74

KR4ACT610004 2026-01 &f @ /EM = 41
7|x=XHAte| HEH

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 41 41 41 41 41 41 41
-5.33% 27 27 27 27 27 27 27
-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% 27 -27 -27 27 -27 -27 -27
8.00% -41 -41 -41 -41 -41 -41 -41

KR4AD0610005 2026-01 DBE=SHEH/NEM = 42
7| =XHtO| 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
7| BXHte| 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

SAIY  2025-12-29
712 2025-12-26

0| 3S&P50021 A 2 (FA-THH H)
CHYS

MR {ItEd  |ME 0 0 0 S
tllgt NES ME 0 0 0

A {7tsd  |M=E 1,135 0 1,135| 2Ll
A NES ME 47,968 0 47,968

o) B
ESH6-S&P500 EMINI FUT Mar26
.00 1,745.63 3,491.25 5,236.88 6,982.50 8,728.13 10,473.75 12,219.38 13,965.00
74
HWAHG6-SP500 MIC EMIN FUT Mar26
.00 1,745.63 3,491.25 5,236.88 6,982.50 8,728.13 10,473.75 12,219.38 13,965.00




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

oo .
ESH6 S&P500 EMINI FUT Mar26 3,837
HWAH6 ~ SP500 MIC EMIN FUT Mar26 91
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)



SAY  2025-12-29
712 2025-12-26

0] 2LEACSH002IHA B (AT} E)

74 2H CH A
M INES Ma 0 0| =LY
A K| ME 22,861 0 22,861 ZHLY

o

U7|AHe| &

=ES

4

HWBH6-NASD100 MICRO EMIN Mar26

0.03

0.02

0.01

—~ 0.01

— 0.00 T 7
ol 0.00 6,470.13 12,940.25  19,410.38 25,880.50  32,350.63  38,820.75  45,290.88  51,761.00

-0.01

-0.01

-0.02

-0.03 -
e

NQH6-NASDAQ 100 E-MINI Dec20

0.03

0.02

0.01

—~ 0.01

— 0.00 T ’

%r 0.00 6,470.13 12,940.25  19,410.38 _~725,880.50  32,350.63  38,820.75  45,290.88 51,761.00
J

-0.01

-0.01

-0.02

-0.03 -



3. ALIE| 8 £ FZHSEIHE L E=H)

HWBH6 NASD100 MICRO EMIN Mar26 55
NQH6 NASDAQ 100 E-MINI Dec20 1,774
4, DPYAEO| XA SH(VaR : 99%AE|FF, 102 7|F) (TH:HH BkRl)



SAIY  2025-12-29
712 2025-12-26
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 8,057
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 9,466
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,198
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,609
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl



SAY  2025-12-29
712 2025-12-26

SOLO|ZH|ATOP10QAH A MEX| £ (FA =S

7{2HCH &
M Xl A2 0 0| &Q|
A K| A2l -23 0 -23| &9
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR

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

P 0.26
P 0.26
P 0.26
P 0.26

(
(
(
(

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

o



2025-12-29

oll

Al
7=

Ho

2025-12-26

oll

4

160

] A 5 (XY A -1}

Al
<I

=

od

C

of| L x|

i =
K0 K0
OO O | N | O | ©
<t | 1" | O

— | on | !

O | OO | O v
[e0)

O oI N O O
< | wn
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Of | ofu | ofu | Ok | Oy
Rl Rl sl Rl el
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Kol  |% Ko
~ | Tof |0 |~ | Tof
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EERT TIT
ot ] S T

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

61.80

92.70 108.15 123.60

77.25

46.35

30.90

15.45

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 0.80 1.61 241 3.21 4.01 4.82 5.62 6.42

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 359.78 719.55 1,079.33 1,439.1 1,798.88 2,158.65 2,518.43 2,878.20

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.80 1.61 241 3.21 4.01 4.82 5.62 6.42

/

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 0.00 156.88 313.75 470.63 627.50 784.38 941.25 1,255.00
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)



