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712

KR4A11620007-2026-02 A M X7 H M E

0.14

0.10

0.07

0.03

o 0.00
.00

69,950.00 209,850.00

139,900.00

279,800.00

-0.03

-0.07

-0.10

-0.14 -




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.76

0.57

0.38

0.19

0.00

-0.19

-0.38

-0.57

-0.76

0.47

0.35

0.23

0.12

0.00

-0.12

-0.23

-0.35

-0.47

KR4A14620004-2026-02 KT7HE M E

N

o~

.00 26,050.00 52,16%0\ 78,150.00 104,200.00

o~

72

KR4A50620009-2026-02 SKSIO| A7 EM E

/

/

/

/

.00 381,000.00 MO0.00 1,143,000.00 1,524,000.00

/

/

72

KR4AACT620003-2026-02 A A3IX| 7| H M E

N

o~

~.

.00 234,500.00 469,M 703,500.00 938,000.00




0.12 +

KR4AD0620004-2026-02 DBES E S 7/|EHME

0.09

0.06

0.03

ol
E,i 0.00 T j T )
35 0.00 59,650.00 119,300.00 178,950.00 238,600.00
-0.03
-0.06
-0.09
-0.12
74
3. AlLt2|E ol XHF (XA HSH) (SRl )
KR4A01630008 2026-03 FAI|200K| M2 863
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -863 -863 -863 -863 -863 -863 -863
-5.33% -576 -576 -576 -576 -576 -576 -576
-2.67% -288 -288 -288 -288 -288 -288 -288
0% 0 0 0 0 0 0 0
2.67% 288 288 288 288 288 288 288
5.33% 576 576 576 576 576 576 576
8.00% 863 863 863 863 863 863 863
KR4A11620007 2026-02 A dTAPNEM E 173
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -173 -173 -173 -173 -173 -173 -173
-5.33% -115 -115 -115 -115 -115 -115 -115
-2.67% -58 -58 -58 -58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 115 115 115 115 115 115 115
8.00% 173 173 173 173 173 173 173
KR4A14620004 2026-02 KTHEME 124
7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 124 124 124 124 124 124 124
-5.33% 83 83 83 83 83 83 83
-2.67% 41 41 41 41 41 41 41
0% 0 0 0 0 0 0 0




2.67% -41 -41 -41 -41 -41 -41 -41
5.33% -83 -83 -83 -83 -83 -83 -83
8.00% -124 -124 -124 -124 -124 -124 -124
KR4A50620009 2026-02 SKSIO| AT HM = 182

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -182 -182 -182 -182 -182 -182 -182
-5.33% -121 -121 -121 -121 -121 -121 -121
-2.67% -61 61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 61 61 61 61
5.33% 121 121 121 121 121 121 121
8.00% 182 182 182 182 182 182 182
KR4ACT620003 2026-02 M ESINEME 86

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 86 86 86 86 86 86 86
-5.33% 58 58 58 58 58 58 58
-2.67% 29 29 29 29 29 29 29
0% 0 0 0 0 0 0 0
2.67% -29 -29 -29 -29 -29 -29 -29
5.33% -58 -58 -58 -58 -58 -58 -58
8.00% -86 -86 -86 -86 -86 -86 -86
KR4AD0620004 2026-02 DBE=SHE YN EM = 59

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 59 59 59 59 59 59 59
-5.33% 39 39 39 39 39 39 39
-2.67% 20 20 20 20 20 20 20
0% 0 0 0 0 0 0 0
2.67% -20 -20 -20 -20 -20 -20 -20
5.33% -39 -39 -39 -39 -39 -39 -39
8.00% -59 -59 -59 -59 -59 -59 -59

|CH& Ao A2 A (VaR : 99%AE|E=F, 10U 7| E)




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  2026-01-09
712 2026-01-08

0] 3S&P500Q A 2 (FA]-T}HEH)
v (o1 0=

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 52,857 0 52,857

o) B
ESH6-S&P500 EMINI FUT Mar26
.00 1,740.81 3,481.63 5,222.44 6,963.25 8,704.06 10,444.88 12,185.69 13,926.50
74
HWAHG6-SP500 MIC EMIN FUT Mar26
.00 1,740.81 3,481.63 5,222.44 6,963.25 8,704.06 10,444.88 12,185.69 13,926.50




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



SAY  2026-01-09
712 2026-01-08

0] 2LEACSH002IHA B (AT} E)

74 2H CH A
M INES Ma 0 0| =LY
A K| ME 24,317 0 24,317 | 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 6,459.69 12,919.38  19,379.06 _25,838.75  32,298.44  38,758.13  45,217.81 51,677.50

-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 6,459.69 12,919.38  19,379.06 _"25,838.75  32,298.44  38,758.13  45,217.81 51,677.50
J

-0.01

-0.01

-0.02

-0.03 -



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

HWBH6 ~ NASD100 MICRO EMIN Mar26 55
NQH6 NASDAQ 100 E-MINI Dec20 1,890
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)

!\.)
—
©
<



SAY  2026-01-09
712 2026-01-08
SOLO| =309 MAHHEE ()
1. A=A
74 2H CH A
A INES A8 0 0%
A NES Agt 369,346 0 369,346 | &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 -

71

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 -



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

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

00

72

SWKEDI000161-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000164-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

00




3. ALIE|2E £ FZHF (X L0 LSH)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

4. TP EC| XM H(VaR : 99%LEITFE10Y7|F)
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H




SAY  2026-01-09
712 2026-01-08
SOLO|ZE|ATOP10Q HAMEX|~(FA =T
1. A=A
el oA

M3 INES A zHo|

=A INES A2t PS5
2. W7|AHe & Rx

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 -
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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 2.60
73
3. AlLIZ|2E 2o PEHS @A L0 ASY) ST
SWSOLO00O0( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.02
SWSOLO0OOO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.02
SWSOLO00O0( SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.02
SWSOLO0OOO(SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P 0.02
4. THYAEO| ATHE AU LI AU(VaR : 99% A EIFF,1027|F) SO
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CLH6-WTI CRUDE FUTURE Mar26
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L %
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wn
L %
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COH6-BRENT CRUDE FUTR Mar26

59.96

104.93 119.92

89.94

74.95

44.97

29.98

14.99

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 0.73 1.46 2.18 291 3.64 4.37 5.09 5.82

72

KR4A75610001-2026-01 H{ME

.

.

~

.00 362.75 725.50 1,088.25 1,451.0 1,813.75 2,176.50 2,539.25 2,902.00

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.73 1.46 2.18 291 3.64 4.37 5.09 5.82

/

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 0.00 149.50 299.00 448.50 598.00 747.50 897.00 1,046.50 1,196.00
4“ 0.00
0.00
0.00
0.00 -
74
3. AlL2| 2 &0l LR E(X| L& Alo] AM o) (G R E))
CLH6 WTI CRUDE FUTURE Mar26 7
COH6 BRENT CRUDE FUTR Mar26 14
EOH6 E-MINI NATURAL GAS Mar26 3
KR4A7561002026-01 M2 6
NGH26 NATURAL GAS FUTR Mar26 7
QSH6 Low Su Gasoil G Mar26 7
4, TPl EEo| Z|C M0 Y= H(VaR : 99% L E|+F, 102 7| &) (EHS|-24THR)



