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.00 0.02 0.03 0.05 0.06 0.08 0.09 0.11 0.12

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(NH)
SWSTARO0O(STAR 50 INDEX (NTR) 260107(H 2| %)

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

=
H0
s
o
1o



SAY  2026-02-11
712 2026-02-10

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

M e = A 586 0 586| &L
AT 7t5dH &g 0 0 0|&te
A e = A 16,662 714 15,947 | &Ly
A FEH |2 5 1,008 -1,003 | &2
TE7|A|He| &=
KR4A01630008-2026-03 A Il 200X| =M &
0.00
0.00
0.00
— 0.00
o2
E‘r' 0.00 T T T 1 T T T 1
ol 0.00 195.25 390.50 585.75 781.00 976.25 1,171.50 1,366.75 1,562.00
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4A0T620008-2026-02 O| +=AH|ZE[AHO|H/WNEME
0.10
0.08
0.05
— 0.03
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 50,000.00 100,000.00 150,000.00 200,000.00
<‘IJ -0.03
-0.05
-0.08
-0.10 -




0.19

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.19

0.37

0.28

0.19

0.09

0.00

-0.09

-0.19

-0.28

-0.37

0.85

0.43

0.00

-0.43

-0.85

-1.28

-1.70

KR4A0Z630009-2026-03 SOt H|7HHM =

N

o~

~.

.00 97,300.00 194,% 291,900.00 389,200.00

o~

o~

o~

72

KR4A13620005-2026-02 POSCOE T AV|EHME

o~

o~

T~

.00 185,000.00 370,0M 555,000.00 740,000.00

o~

o~

72

KR4AB3620005-2026-02 12{OtHI|EHME

/

/

/

/

.00 850,500.00 /ME)O0.00 2,551,500.00 3,402,000.00




KR4AB7620001-2026-02 ZA AQIE|LHM DI HME

0.06

/

0.05

/

0.03

/

—~ 0.02

/

I 0.00

.00 31,900.00 /4(;0.00 95,700.00 127,600.00

M -0.02

/

-0.03
-0.05

-0.06

0.04
0.03
0.02
— 001
o_ 000
W o0
-0.02
-0.03

-0.04

0.06
0.05
0.03

~ 002
od

=

L o000

/

72

KR4ACN620009-2026-02 EA ADX/HEME

.00 9,612.50 19,225.00  28,837.50 8,450.00 48,062.50 57,675.00 67,287.50  76,900.00

72

KR4AF7620002-2026-02 77} 2H| O| 7{ H M =

/
/
/
/

T 1

ol 0.00 30,950.00 /6(;0.00 92,850.00 123,800.00
M -0.02

-0.03

-0.05

-0.06




3. ALIE|E8 £ A =HE

£
2
o

KR4A01630008 2026-03 LA I200X| =M= 1,140

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,140 -1,140 -1,140 -1,140 -1,140 -1,140 -1,140
-5.33% -760 -760 -760 -760 -760 -760 -760
-2.67% -380 -380 -380 -380 -380 -380 -380
0% 0 0 0 0 0 0 0
2.67% 380 380 380 380 380 380 380
5.33% 760 760 760 760 760 760 760
8.00% 1,140 1,140 1,140 1,140 1,140 1,140 1,140
KR4A13620005 2026-02 POSCOZYANEM = 57

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 57 57 57 57 57 57 57
-5.33% 38 38 38 38 38 38 38
-2.67% 19 19 19 19 19 19 19
0% 0 0 0 0 0 0 0
2.67% -19 -19 -19 -19 -19 -19 -19
5.33% -38 -38 -38 -38 -38 -38 -38
8.00% -57 -57 -57 -57 -57 -57 -57
KR4AB3620005 2026-02 11 2{OtGATHHM = 118

7| =XHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -118 -118 -118 -118 -118 -118 -118
-5.33% -79 -79 -79 -79 -79 -79 -79
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 79 79 79 79 79 79 79
8.00% 118 118 118 118 118 118 118
KR4AB7620001 2026-02 EATQIEHUYM DHM 2 53

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -53 -53 -53 -53 -53 -53 -53
-5.33% -35 -35 -35 -35 -35 -35 -35
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 35 35 35 35 35 35 35
8.00% 53 53 53 53 53 53 53




KR4ACN620009 2026-02 ZATADXIWHME 21

7| ZAHtO| HE
7t4 -25.00%| -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
KR4AF7620002 2026-02 7t7t2E 0|7 EME 1

7| BXHtO| HE
7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1




SAY  2026-02-11
712 2026-02-10

0] 3S&P500Q A 2 (FA]-T}HEH)
1. A= H

2. WI|MHEe &

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

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

M =5t ME 1,455 0 1,455 | =LY
A F7t5dH  |[ME 1,135 0 1,135 | &Ly
A Xl ME 54,042 0 54,042

A &2t ME 5,251 0 5,251 | &Ly

o] B
ESH6-S&P500 EMINI FUT Mar26
.00 1,745.81 3,491.63 5,237.44 6,983.25 8,729.06 10,474.88 12,220.69 13,966.50
7t
HWAHG6-SP500 MIC EMIN FUT Mar26
.00 1,745.81 3,491.63 5,237.44 6,983.25 8,729.06 10,474.88 12,220.69 13,966.50




-0.01 -

712

KR4A75620000-2026-02 | ME

0.00
0.00
0.00
— 0.00
&l
ir— 0.00 T T T J T T T 1
Or 0.00 364.75 729.50 1,094.25 1,459.00 1,823.75 2,188.50 2,553.25 2,918.00
4“ 0.00
0.00
0.00
0.00 -
74
KR4A75630009-2026-03 M E
0.00
0.00
0.00
— 0.00
o2
?—r' 0.00 T T T J T T T 1
ol' 0.00 364.43 728.85 1,093.28 1,457.70 1,822.13 2,186.55 2,550.98 2,915.40
4“ 0.00
0.00
0.00
0.00 -
74
3. A L2l &l X HF (x| &40 A S 2l) (GE RS
ESH6 S&P500 EMINI FUT Mar26 4,323
HWAH6 SP500 MIC EMIN FUT Mar26 91
KR4A7562002026-02 HE{ME 303
KR4A7563002026-03 H&HME 117
4. TIPS EC| &MU (VaR : 99%LEITFE,10€7|F) (e RS

.UJ
~
o
o




SAY  2026-02-11
712 2026-02-10

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

A INES Ma 0 0 0| =LY
At St HE 568 0 568 L
A Xl M= 23,494 0 23,494 | ZHLY
A &2t M= 1,882 0 1,882| &Ly
TE7|A|He| &=
HWBH6-NASD100 MICRO EMIN Mar26
0.03
0.02
0.01
— 0.01
ol
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 6,338.50 12,677.00 19,015.50 25,354.00 31,692.50 38,031.00 44,369.50 50,708.00
4“ -0.01
-0.01
-0.02
-0.03 -
74
KR4A75620000-2026-02 HE{ME
0.00
0.00
0.00
— 0.00
ol
% 0.00
3r 0.00 364.75 729.50 1,094.25 1,459.00 1,823.75 2,188.50 2,553.25 2,918.00
<‘IJ 0.00
0.00
0.00
0.00 -



0.00

KR4A75630009-2026-03 M &

0.00

0.00

— 0.00

— 0.00

.00 364.43

728.85 1,093.28 1,457.70

1,822.13

2,186.55 2,550.98 2,915.40

#6000

0.00

0.00

0.00 -

0.03
0.02
0.01
—~ 0.01
— 0.00
-0.01
-0.01
-0.02

-0.03

3. AlLI2| 2

712

NQH6-NASDAQ 100 E-MINI Dec20

12,677.00  19,015.50

.00 6,338.50 25,354.00

31,692.50

38,031.00  44,369.50  50,708.00

H 2T ZHSEHE L0 =)
HWBH6 NASD100 MICRO EMIN Mar26
KR4A7562002026-02 Z2{ M=
KR4A7563002026-03 M E

NQH6 NASDAQ 100 E-MINI Dec20

O| Z|LHEHO| &S U (VaR : 99% L E|+FE,10€7|E)

1,856

=
H0
s
o
1o



SAY  2026-02-11
712 2026-02-10
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 385,871 0 385,871 | %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 0.50 0.74 0.99 1.24 1.49 1.73

1.98

0.00

0.00

0.00

0.00 -

74

SWKEDI000160-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 -



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

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

00

72

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

.00

72

SWKEDI000166-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

00




3. AlLIE| 8 £ XM (X &M FAH)

oo

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

o] x|Cf=MoAZ M (VaR : 99%HEIFT=, 102 7|F)

FI:I
£
1=
=
rio



SAY  2026-02-11
712 2026-02-10
SOLO|ZE|ATOP10Q HAMEX|~(FA =T
1. A=A
74 2H CH A
M Xl A2 0 0| &Q|
A = ] 46 46 %2
2. TN &=

A

SWSOL0000035-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P

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

SWSOL0000036-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P

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 -



SWSOL0000037-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P

0.00
0.00
0.00
—~ 0.00
&
Er 0.00 T T T J T T T 1
ol 0.00 0.01 0.01 0.02 0.02 0.03 0.03 0.04 0.04
4“ 0.00
0.00
0.00
0.00 -
74
SWSOL0000038-SOLACTIVE US TECH TOP 10 CUSTOM INDEX (P
0.00
0.00
0.00
—~ 0.00
&
g_r_ 0.00 T T T 7 T T T )
ol 0.00 0.01 0.01 0.02 0.02 0.03 0.03 0.04 0.04
(-IJ 0.00
0.00
0.00
0.00 -
74
3.ALUE[2E £ EHS(E &0 H42d) CH|.HOFR)
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
4. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) CH|: =4 at2l)




SAY  2026-02-11
712 2026-02-10
oL X[ AFH AR (X H-uPdH)
Az H
A MEXMN  |(ME 0 0 0
tllgt FtEH  |ME 0 0 0
M =3t ME 0 102 -102 | 2Ll
A HEXHE  (ME 104 0 104
A {7tsd  |[M=E 397 0 397
A S35t ME 0 102 -102 |2
TE7|A|He| &=
CLH6-WTI CRUDE FUTURE Mar26
0.00
0.00
0.00
—~ 0.00
&l
ir- 0.00 T T T 7 T T T )
BF .00 16.09 32.18 48.27 64.36 80.45 96.54 112.63 128.72
‘HJ 0.00
0.00
0.00
0.00 -
74
COK6-BRENT CRUDE FUTR May26
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T J T T T 1
Or .00 17.11 34.21 51.32 68.42 85.53 102.63 119.74 136.84
'(l“ 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 0.79 1.57 2.36 3.14 3.93 4.71 5.50 6.28

72

KR4A75630009-2026-03 M E

.

.

~

.00 364.43 728.85 1,093.28 1,457.7 1,822.13 2,186.55 2,550.98 2,915.40

.

T~

72

NGH26-NATURAL GAS FUTR Mar26

/

.00 0.79 1.57 2.36 3.14 3.93 4.71 5.50 6.28

/

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 0.00 172.38 344.75 517.13 689.50 861.88 1,034.25 1,206.63 1,379.00
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 8
COK6 BRENT CRUDE FUTR May26 16
EOH6 E-MINI NATURAL GAS Mar26 1
KR4A7563002026-03 HE{M 2 8
NGH26 NATURAL GAS FUTR Mar26 7
QSH6 Low Su Gasoil G Mar26 8
4, TPl EEo| Z|C M0 Y= H(VaR : 99% L E|+F, 102 7| &) (EHS|-24THR)



