| ENIFTY50Q! &l

o
—

2026-01-02
2025-12-31

=
=

o
o

Al
7=

of | & on
ol o
8 T T
o _ _
] oF oF
Y i i
(qV]
N~ n
© N
o
8
<
@
=} 3
-
o
i
© =3 —
~ Q 2 Kb
o —
% s ™ N
= ofl
2 8 =)
o « Rr NI
n - I_ﬁl _A_.L
> O O
e \ N {F
w . < ]
2 N = B —
Q & o <
o N o 5 X
of - n ...A.o s )]
) ) <Y L))
bl re - S < 5
w0 S n
(0] ° Mo o
B 2 A E >
n = = =
= u =z T
S+ - g9 o
— S =
3 Ho o <0
R Tl T
K4 8 Kq <
- < s <
ol ol © o
A of 8 o= ol
Ko 2 8 g g 83 8§ 8§ 3 o Hin
< =] o o =] o c =] =] = m <0
~ J %0
5 (@2 3 )
al %) <



VLTI

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  2026-01-02
712 2025-12-31

SOLO|Z500Et2 7 E- 2 HE| HOHE| H AFEFX|
CHYS

A e 0 0 0| =LY
M NES ME 0 0 0

A {753 |ME 257 0 257 | &
A X|= ME 514 0 514

o) B
ESH6-S&P500 EMINI FUT Mar26
.00 1,736.06 3,472.13 5,208.19 6,944.25 8,680.31 10,416.38 12,152.44 13,888.50
74
HWAHG6-SP500 MIC EMIN FUT Mar26
.00 1,736.06 3,472.13 5,208.19 6,944.25 8,680.31 10,416.38 12,152.44 13,888.50




3. AlLtE|eE YRz

ESH6
HWAH6

HEE =0 S=d)

S&P500 EMINI FUT Mar26
SP500 MIC EMIN FUT Mar26

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

FI\'I
£
£
2
o



2026-01-02
2025-12-31

=
=

o
o

Al
7=

o | onl
ol ™ =
3 B Ed
o] .
& oF oF
&3 i [
[qV]
3 3
= o
= =i
5
&
o S
4[
S
© = —_
oV © m, xlt
3 s s
o ] n o
- = Rr MR
2 3 ~ © KK
= \ 5 ik
S 0 g = =
— o' - <
g % o o X
o b} S 2 - %
= % g Z .
@ o M > o
- B T s
N = 3 =
= T o =
<+ " 4 o o
AlN 3 g
K Ho 20
8 e =)
K1 8 Ki <
ﬂl,_l - ﬁl,—l At
ol of o =
= 41 44 w 1
i o g B ol
Ko g 8 8 8 8°8 8 g8 =g o Hin
=< =} 1=} =} =} =} =} I} =} =} 11} <0
~ - =) 0
= (B =3 E}
N m <



2026-01-02
2025-12-31

=
=

o
o

Al
7=

ZINE: @
o ol ol
S i I
R oF oF
0 il i
< | ©
= g
o 9
=
~
<
oo ~y
in
(=)
o
e}

g 3 i
x| $ = KH
m w N
o5 3 > ol

> 2 = =

2 o Rr > s

N ) -

S A N g 8 KK

P o 2 3k

= g3 O

a Y o O <

m o nm o _HIV X

0 e

oju | = U ~N <0 N %
o —

Xl (o 5 T 3 nZu o

O MW = (24
e © 9 4 © 8 S
|l % u_lﬂ wnv — u”\
K< a T 2 N or
ofu | of ~ = 05 rlo
Q0| < ﬂ.m GIRU! <0

B S s

K v K 3 Ju

- & T 2 4

ol of O o o

SR T we g A
I 1R .n..vq 3 m < O ol
= s s 8 8 8°38 8 8 s ol o

M [S] S o S o [S) o [S] S |_._._.I <0

~ ) %0

- AJ_IV_Ill..l ol i ad

od 1oHR/I0F =< ]

al %) <



SAY  2026-01-02

712 2025-12-31
SOLEZE|HHHEZSOTMA| H =T A+ &
1. A=A

706

2. WI|MHEe &

19

F=

AOPLTRUSP200-PLTR US 01/02/26 P200 EQUITY

0.00

0.00

0.00

—~ 0.00

— 0.00

0.00 4.60 9.20 13.80 18.40 23.00

27.60

32.20 36.80

0.00

0.00

0.00

0.00

3. ALIE| 2 P THSE HE L0 E=H)
AOPLTRUSC: PLTR US 01/02/26 C200 EQUITY
AOPLTRUSP: PLTR US 01/02/26 P200 EQUITY

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)

m
£
15
2
o



2026-01-02

SAY
7=

2025-12-31

Ql
=

SOLZZHE| Of 0] A} 14

2. WI|MHEe o7z

oH| @

AOTLTUSCO(TLT US 01/02/26 C89 EQUITY

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. THY Y4 F2



SAY  2026-01-02
712 2025-12-31

SOLEMTOP3E 2 A28 H 2| X| M & X|=(F4)

o

U7|AHe| &

=E

=

KR4AFD610009-2026-01 HDH LIS S U/ HME

0.39

0.26

—~ 0.13

— 0.00 T ’ T
ol 0.00 257,000.00 514,000.00 771,000.00 1,028,000.00

W oas

-0.26

-0.39

717

KR4AM7630007-2026-03 SOL ZMTOP3IZEHA|EME

0.03

0.02

0.02

—~ 0.01

-]
— 0.00 T f
ol 0.00 8,036.25 16,072.50  24,108.75_.732,145.00  40,181.25  48,217.50  56,253.75  64,290.00

M -0.01

-0.02

-0.02

-0.03 -



3. ALUE|I2E = ES EIEH

KR4AFD610009 2026-01 HDUH S S YW E M= 816

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -816 -816 -816 -816 -816 -816 -816
-5.33% -544 -544 -544 -544 -544 -544 -544
-2.67% -272 272 -272 -272 -272 -272 -272
0% 0 0 0 0 0 0 0
2.67% 272 272 272 272 272 272 272
5.33% 544 544 544 544 544 544 544
8.00% 816 816 816 816 816 816 816
KR4AM7630007 2026-03 SOL ZMTOP3E B A|EH M= 814

7| ZRHAto| HE Y
7t -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
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




SAY  2026-01-02
712 2025-12-31

EAHAMHRE-THYE)(E)
1. A=A

KR4A67630009-2026-03 X M E10(4)

0.00
0.00
0.00
— 0.00
ol
I 500
3'; 0.00 28.23 56.46 84.69 112.92 141.15 169.38 197.61 225.84
0.00
0.00
0.00
0.00
71
3. AlLI2|E &ol X HF (X CE=4 0 d=H) LS )
KR4A67630009 2026-03 = XM =Z10(4) 2,283
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,283 2,283 2,283 2,283 2,283 2,283 2,283
-5.33% 1,522 1,522 1,522 1,522 1,522 1,522 1,522
-2.67% 761 761 761 761 761 761 761
0% 0 0 0 0 0 0 0
2.67% -761 -761 -761 -761 -761 -761 -761
5.33% -1,522 -1,522 -1,522 -1,522 -1,522 -1,522 -1,522
8.00% -2,283 -2,283 -2,283 -2,283 -2,283 -2,283 -2,283




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2026-01-02

oll

Al
7=

Ho

2025-12-31

oll

O|ZtLH

393
2,759

-331| 2L

0
331

393
2,759

Oh

O

T3 = | =
7 = |

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

Ki

ol

| &

ol
P

.l

2. BH7[A|

BOH6-SOYBEAN OIL FUTR Mar26

o]
_ %
o]
()]
o
[\
(o)
0
o
Lo
<
~
o
L ®
—
o
<
3 Rr
o e
< N
]
]
~
o
o~
LN
<
o~
o
L™
o~
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\.

CH6-CORN FUTURE Mar26

440.50

660.75 770.88 881.00

550.63

220.25 330.38

110.13

0.00



0.00

712

CTH6-COTTON NO.2 FUTR Mar26

0.00

0.00

0.00

0.00

/

0.00

.00

16.08 32.16 48.24 64.32 80.40 96.48 112.56 128.64

0.00

/

0.00

/

0.00

0.00

0.00

72

KCH6-COFFEE 'C' FUTURE Mar25

0.00

0.00

0.00

0.00

/

00

87.55 175.10 262.65 350.20 437.75 525.30 612.85 700.40

0.00

/

0.00

/

0.00

0.00

72

KR4A75610001-2026-01 H&{ME

0.00

0.00

0.00

0.00

o~

0.00

.00

360.05 720.10 1,080.15 1,440.2 1,800.25 2,160.30 2,520.35 2,880.40

0.00

.

0.00

0.00

o~

N



0.00 ‘

712

KWH6-KC HRW WHEAT FUT Mar25

0.00

0.00

0.00

0.00

/

0.00

.00 130.50

T T

261.00

391.50 522.00 652.50

T

783.00

T 1

913.50 1,044.00

0.00

/

0.00

/

0.00

0.00

0.00

72

SBH6-Sugar #11 (WORLD) Mar26

0.00

0.00

0.00

0.00

/

.00 3.71

7.42

11.13 14.84 18.55

T

22.26

T 1

25.97 29.68

0.00

/

0.00

/

0.00

0.00

72

SH6-SOYBEAN FUTURE Mar26

0.00

0.00

0.00

0.00

/

0.00

.00 265.56

T T

531.13

796.69 1,062.25 1,327.81

T

1,593.38

T 1

1,858.94 2,124.50

0.00

/

0.00

/

0.00

/



604.60

1,021.50

0.00
74
SMH6-SOYBEAN MEAL FUTR Mar26
0.00 /
0.00 /
0.00 /
— 0.00
Z /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 75.58 151.15 ZZM.so 377.88 453.45 529.03
(‘IJ 0.00 /
0.00 /
0.00
0.00
7}
WH6-WHEAT FUTURE(CBT) Mar26
0.00 /
0.00 /
0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 127.69 255.38 38M.75 638.44 766.13 893.81
(‘IJ 0.00 /
0.00 /
0.00
0.00
7+
3. AlLtE| 29 2ol (X[ Ao ASH)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] Y-S
4. TPAYEQ| X|Cf&=Ho 43 M (VaR : 99%MEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



2026-01-02

oll

Al
7=

Ho

2025-12-31

oll

T
&0 | KO
O | O
O
G
o | O
O | O
O
&)
afu | ofu
Pl
|
Ko |Ko
NN
(o] =R o] =
IHkS
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

KR4A01630008-2026-03 A A L|200X| =M S

0.00

0.00

0.00

0.00

0.00

#6000

~—

152.00 304.00 456.00 608.00 760.00 912.00

0.00

1,216.00

1,064.00

0.00

0.00

0.00

RS

KR4A0163002026-03 DA I|200K|$=ME

on

Z|c= Ao A= (VaR : 99%

4. mpMArEzo



2 2026-01-02
2 2025-12-31

SOLX}o|LtZA 7|9 CSI500

AFXEH

o o

A

7{eich &
M Xl A2 0 0| &Q|
A K| A2l 4,896 0 4,896 | % 2|
2. M7|A|-He| &l x
SWCSI5000046-CSI 500 NET TOTAL RETURN INDEX 251218(U|
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
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 251218(0| 394
2|A3 WEHO| E2 -0 o{2{=30| A CHEX|7t AHEEIYS
4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (THl-E TR

2|23 WE 2l Z2 FF0 o{AZ0| A HEXZt AHE L]

ol
=]



2026-01-02
2025-12-31

Al
7=

ol | on
5 od od
S T T
® - X
e oF oF
E ] w
o | O
— n
©n R
N
21
S
3
o | O —
S
0
&
o o N
> L
o o
< = Rr =
3 & ~ Kk
ﬂ X’ O W
o = = M
& 0 o W =
2 2 rlo R
oo | o @ o 0 3 &
Tl |zl z B x« ..
2 ke %
S 2 4= >
| S = U0 s
Klo | Klo % T O ol
R o S )
OF | oF Ho = <0
9 ) =
K 8 Ki <
ﬂl,_l — ﬁl,—l At
of of © =3
| % 4 4 I ¥
< — g n > =
=< o o o o o o o o o ru <0
~ - =) 0
) (B2 T )
al m <



SAY  2026-01-02
712 2025-12-31

o

2. WI|MHEe &

=E

=

HCF6-HSCEI Futures Jan26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,253.50 4,507.00 6,760.50 9,014.00 11,267.50  13,521.00 15,774.50  18,028.00

0.00

0.00

-0.01

-0.01

7

3. ALY AATZHE @(CHA M A2 GRETHE)
HCF6 HSCEI Futures Jan26 161

4. THY A B0 A|TH2 MUY ZA(VaR : 99% M4 E,1027IF) (Erl:4 3t gl)



2 2026-01-02
2 2025-12-31

U7|AHe| &

A

19

=

KR4B01615800-3 2 11| 200 C 202601 580.0

0.00

0.00

0.00

0.00

0.00

145.00 290.00 435.00 580.00 725.00 870.00 1,015.00

1,160.00

0.00

0.00

0.00

0.00 -

712

KR4B01615826-2 2 10| 200 C 202601 582.5

0.00

0.00

0.00

0.00

0.00

145.63 291.25 436.88 582.50 728.13 873.75 1,019.38

1,165.00

0.00

0.00

0.00

0.00 -



KR4C01615809-F A II| 200 P 202601 580.0

0.00
0.00
0.00
— 0.00
ol
ir‘ 0.00 T T T d T T T 1
ol 0.00 145.00 290.00 435.00 580.00 725.00 870.00 1,015.00 1,160.00
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS @A MAYTY) (Bl gt )
KR4B016158 LA I[200 C 202601 580.0 2,076
KR4B016158 ZAI[200 C 202601 582.5 175
KR4C016158 LA I[200 P 202601 580.0 522
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) G L)



2026-01-02

oll

Al
7=

Ho

2025-12-31

oll

H20

ol

ol

J

=N

u0
10

2. B7|A|He £ARE

ol

oju

14

=N

-

uo

10
*

olo

ojru

iy,

a3

u0
10

Z| iAo A4 FH(VaR : 99% 2| £+F,10Y7|F)

4. THYNEO

ol

oju

14

=N

uo
10



2 2026-01-02
2 2025-12-31

AOEKRX300Q1 8l A o (F A THHH)

U7|AHe| &

A

1

=

KR4A01630008-2026-03 A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

152.00 304.00 456.00 608.00 760.00 912.00 1,064.00 1,216.00

0.00

0.00

0.00

0.00 -

712

KR4A05610006-2026-01 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

151.76 303.51 455.27 607.02 758.78 910.53 1,062.29 1,214.04

0.00

0.00

0.00

0.00 -



3. ALI2|E & XHF (X 40 HaH)
KR4A0163002026-03 DA L|200K|$=ME
KR4A0561002026-01 O|L|2AI200 M=

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

[0




2 2026-01-02
2 2025-12-31

2 ch&f

M INES e 0 0| &t
A K| A2l 7,651 0 7,651 %

U7|AHe| &

A

19

=

2108841208ID-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.26 0.53 0.79 1.05 1.31 1.58 1.84

2.10

0.00

0.00

0.00

0.00 -

71

2108841218ID-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00

0.00

0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

0.00

0.00

0.00

0.00 -



3. ALIE| 8 £ FZHSEIHE L E=H)

2108841208 ICE Global Carbon Futures Index(ER) (O|
2108841218l ICE Global Carbon Futures Index(ER) (|

O X|C&A0| A3 U(VaR : 99% A2 EFE,10L7|F)

FI\'I
£
£
2
o



SAY  2026-01-02
2025-12-31

7eithd AHeled Of==(1)
Al 0 0 0
Al E3} ME 0 0 0/ &2
A 5,800 0 5,800
A &2t ME 0 2,801 -2,801 |22
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

3. ALIE| 2 P THSE HE L0 E=H)
FXW213FCP(KRW/EUR 30-01-26E
MOZ26 ECX EMISSION Dec26

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)

=
H0
i
o
1o

735



SAY  2026-01-02
2025-12-31

O

FSOLXIO|LIEf -2 CSIZSHAE

ol

I

M {I715d  |ag 0 0 0| &Q|
NE= INES A2t 0 0 0/ &2
A LIEdH |2 1,104 0 1,104| 22|
A NES A2l 2,750 0 2,750 & 2|
2. M7|A|-He| &l x
SWSO0L0000032-21 BkcsI Index 250930 (M| 2] X)
0.00
0.00
0.00
— 0.00
o2
fI, 0.00
ol' 0.00 0.00 0.01 0.01 0.01 0.01 0.02 0.02 0.02
4“ 0.00
0.00
0.00
0.00

3.AILIZ|RE £ ZHF (X &L HZH)
SWCSI00000 Al$HCSI Index 250620 (O] 2H)
SWCSI00000 Al$HCSI Index 250620 (7| 2)
SWSOLO0000( CSI Photovoltaic Industry Index (PR)
SWSOLO00O0( A$HCSI Index 250930 (H| 2| X)

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)

2
1
1
3
(EFS|:44 B Q)



2 2026-01-02
2 2025-12-31

At Xl A2 0 0| &Q|
A K| A2l 476 476| % Q)|

U7|AHe| &

A

19

=

SWSTAR000027-STAR 50 INDEX (NTR) 251218(7| =)

0.00

0.00

0.00

0.00

0.00

0.01 0.01 0.02 0.02 0.03 0.03 0.04

0.04

0.00

0.00

0.00

0.00 -

71

SWSTAR000028-STAR 50 INDEX (NTR) 2501218(0] 2H)

0.00

0.00

0.00

0.00

0.00

0.01 0.01 0.02 0.02 0.03 0.03 0.04

0.04

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 -

SWSTAR000029-STAR 50 INDEX (NTR) 251218(HI 2| X)

3. MLIE| 28 £YFZHFE L0 ESH)

SWSTAROOO(STAR 50 INDEX (NTR) 251218(7|-2)
SWSTARO0O(STAR 50 INDEX (NTR) 2501218(0|2H)
SWSTAROOO(STAR 50 INDEX (NTR) 251218(HI 2| =)
SWSTARO0O0(STAR 50 INDEX (NTR) 251218(NH)

4. TIPS AEC| &MU H(VaR : 99%LEITE,10Y7|F)

.00 0.01 0.01 0.02 0.02 0.03 0.03 0.04 0.04
g
SWSTAR000030-STAR 50 INDEX (NTR) 251218(NH)
.00 0.01 0.01 0.02 0.02 0.03 0.03 0.04 0.04
71

1
8
22
4
(EHS): 2 Bh @)



2026-01-02

oll

Al
7=

Ho

2025-12-31

oll

(o] J
=

Of| HE|

ol

ol

J

=N

u0
10

Kq
ol
4

ol
ra

*

2. TH7[A|

ol

oju

14

=N

-

uo

10
*

olo

ojru

iy,

a3

u0
10

@

Z| & Mo A2 U (VaR : 99%AE|F=F, 107

4. mplAr=Eo

ol

oju

14

=N

uo
10



U7|AHe| &

A

SAY  2026-01-02
712 2025-12-31
2| ool A (FA-THEH)(F)
A a3

19

=

KR4A01630008-2026-03 A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

760.00 912.00

152.00 304.00 456.00 1,064.00

608.00

1,216.00

0.00

0.00

0.00

0.00 -

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

712

KR4A11610008-2026-01 A M X7 H M E

.00

60,150.00 180,450.00

120,300.00

240,600.00




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.65

0.49

0.33

0.16

0.00

-0.16

-0.33

-0.49

-0.65

0.98

0.66

0.33

0.00

-0.33

-0.66

-0.98

-1.31

KR4A14610005-2026-01 KTZHE M E

N

o~

.00 26,300.00 SZ,GZ)RU\ 78,900.00 105,200.00

o~

72

KR4A50610000-2026-01 SKSIO| AT EM E

/

/

/

/

.00 325,000.00 /6(,0'00.00 975,000.00 1,300,000.00

/

/

72

KR4AB3610006-2026-01 12{OtHI|EHME

/

/

/

/

.00 656,500.00 /142)00.00 1,969,500.00 2,626,000.00




0.50

0.37

0.25

0.12

0.00

-0.12

-0.25

-0.37

-0.50

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

0.10

0.08

0.05

0.03

0.00

-0.03

-0.05

-0.08

-0.10

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

N

o~

~.

.00 249,750.00 499,5M 749,250.00 999,000.00

o~

o~

o~

72

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

o~

o~

T~

.00 65,450.00 130,9M 196,350.00 261,800.00

N
o~
T~

72

KR4AEJ610004-2026-01 SKCZTHEHM &

/
/
/

/

.00 51,850.00 /@VOO.OO 155,550.00 207,400.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH =4 DER)
KR4A01630008 2026-03 [ AL200K|+=ME 691

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -691 -691 -691 -691 -691 -691 -691
-5.33% -461 -461 -461 -461 -461 -461 -461
-2.67% -230 -230 -230 -230 -230 -230 -230
0% 0 0 0 0 0 0 0
2.67% 230 230 230 230 230 230 230
5.33% 461 461 461 461 461 461 461
8.00% 691 691 691 691 691 691 691
KR4A11610008 2026-01 Af d™RPHE M E 149

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -149 -149 -149 -149 -149 -149 -149
-5.33% -100 -100 -100 -100 -100 -100 -100
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 100 100 100 100 100 100 100
8.00% 149 149 149 149 149 149 149
KR4A14610005 2026-01 KT/HE M= 140

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 140 140 140 140 140 140 140
-5.33% 93 93 93 93 93 93 93
-2.67% 47 47 47 47 47 47 47
0% 0 0 0 0 0 0 0
2.67% -47 -47 -47 -47 -47 -47 -47
5.33% -93 -93 -93 -93 -93 -93 -93
8.00% -140 -140 -140 -140 -140 -140 -140
KR4A50610000 2026-01 SKSIO| AT HM = 157

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -157 -157 -157 -157 -157 -157 -157
-5.33% -105 -105 -105 -105 -105 -105 -105
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 105 105 105 105 105 105 105
8.00% 157 157 157 157 157 157 157
KR4AB3610006 2026-01 11 2{OtGATHHM = 76

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -76 -76 -76 -76 -76 -76 -76
-5.33% -51 -51 -51 -51 -51 -51 -51
-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% 51 51 51 51 51 51 51
8.00% 76 76 76 76 76 76 76

KR4ACT610004 2026-01 &f @ /EM = 77
7|x=XHAte| HEH

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 77 77 77 77 77 77 77
-5.33% 51 51 51 51 51 51 51
-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% -51 -51 -51 -51 -51 -51 -51
8.00% -77 -77 -77 -77 -77 -77 -77

KR4AD0610005 2026-01 DBE=SHEH/NEM = 63
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 63 63 63 63 63 63 63
-5.33% 42 42 42 42 42 42 42
-2.67% 21 21 21 21 21 21 21

0% 0 0 0 0 0 0 0
2.67% -21 -21 -21 -21 -21 -21 -21
5.33% -42 -42 -42 -42 -42 -42 -42
8.00% -63 -63 -63 -63 -63 -63 -63

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)
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712 2025-12-31

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

U7|AHe| &

0.01
0.01
0.00

—~ 0.00

ol

=

:Lr- 0.00

ol

4 0.00
0.00
-0.01
-0.01
0.01
0.01
0.00

—~ 0.00

o

=

1[ 0.00

ol

4 0.00
0.00
-0.01
-0.01

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

A {7tsd  |M=E 1,129 0 1,129| 2Ly
A NES ME 52,708 0 52,708

o) B
ESH6-S&P500 EMINI FUT Mar26
.00 1,736.06 3,472.13 5,208.19 6,944.25 8,680.31 10,416.38 12,152.44 13,888.50
74
HWAHG6-SP500 MIC EMIN FUT Mar26
.00 1,736.06 3,472.13 5,208.19 6,944.25 8,680.31 10,416.38 12,152.44 13,888.50




3. AlLIZ| 2 2o PEHS @A L0 ASY) (Erl:4 3t gl)

oo
ESH6 S&P500 EMINI FUT Mar26 4,217
HWAH6 ~ SP500 MIC EMIN FUT Mar26 90
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)



SAY  2026-01-02
712 2025-12-31

0] 2LEACSH002IHA B (AT} E)

74 2H CH A
M INES Ma 0 0| =LY
A K| ME 24,161 0 24,161 LY

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 6,418.81 12,837.63  19,256.44 725,675.25 32,094.06  38,512.88  44,931.69  51,350.50

-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 6,418.81 12,837.63  19,256.44 725,675.25 32,094.06 38,512.88  44,931.69 51,350.50
J

-0.01

-0.01

-0.02

-0.03 -



3. AL 20| FRHE @{H2 MU 4T (Erl:Bt )

HWBH6 ~ NASD100 MICRO EMIN Mar26 55
NQH6 NASDAQ 100 E-MINI Dec20 1,878
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)
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SOLO| =30 AHHEZ ()
1. A= H
74 2H CH A
A INES A8 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
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 -
73
SWKEDI000161-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 -
7
3. ALY AATZHE @(CHA M A2 GRETHE)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,055
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 9,464
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,197
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,608
4. THYAEO| ATHE AU LI AU(VaR : 99% A EIFF,1027|F) GRETHE)
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A INES — gl
2. TN &=

A

SWSOL0000035-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -

74

SWSOL0000036-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

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 -

SWSOL0000037-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P

.00 0.25 0.50 0.75 1.60 1.25 1.50 2.00
713
SWSOL0000038-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P
.00 0.25 0.50 0.75 1.60 1.25 1.50 2.00
73
3. AlLIZ|2E 2o PEHS @A L0 ASY) ST
SWSOLO00O0( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.05
SWSOLO0OOO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.05
SWSOLO00O0( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.05
SWSOLO0OOO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.05
4. THYAEO| ATHE AU LI AU(VaR : 99% A EIFF,1027|F) SO
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COH6-BRENT CRUDE FUTR Mar26

61.33

92.00 107.33 122.66

76.66

46.00

30.67

15.33

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
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0.00

0.00

0.00

0.00

0.00

0.00

712

EOHG6-E-MINI NATURAL GAS Mar26

.00 0.84 1.68 2.51 3.35 4.19 5.03 5.86 6.70

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 360.05 720.10 1,080.15 1,440.2 1,800.25 2,160.30 2,520.35 2,880.40

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.84 1.68 2.51 3.35 4.19 5.03 5.86 6.70

/

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 14
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)



