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7| ZRHAto| HE Y
7t -25.00% -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
KR4A11640005 2026-04 - dTRPHE M E 1

7| = XAt HE Y
7t -25.00%| -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
KR4A47640003 2026-04 LGSISHI|EME 6

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR4A50640007 2026-04 SKSIO| AT HM = 5

7| Z=Rpetel

=
=)

3




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2

0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5

1E
2
o




Q 2026-03-17
Q' 2026-03-16

2 ch&f

M INES e 0 0| &t
A K| A2l 5,977 0 5977 &

U7|AHe| &

A
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=

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

0.00

0.00

0.00

0.00

0.00

0.21 0.41 0.62 0.82 1.03 1.23 1.44

1.64

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

0.20 0.40 0.59 0.79 0.99 1.19 1.38

1.58

0.00

0.00

0.00

0.00 -



3. AlLtE| 2 2ol E(X|CH& Ao A2 M) [(GEE R )
2108841208 ICE Global Carbon Futures Index(ER) (O| 382
2108841218l ICE Global Carbon Futures Index(ER) (| 96

4. TP MEC| XM S H(VaR : 99%LEITFE 10Y7|F) [(GEE R )



SAY  2026-03-17
2026-03-16

Hefofd A ad
AT 0 0 0
Al E3} ME 0 0 0/ &2
+A 4,582 0 4,582
A =2} il 438 2,444 -2,006| &2
2. MI|A - &=
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 17.29 34.58 51.87 69.16 86.45 103.74 121.03 138.32
H 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213G2P(EUR/KRW 31-03-26E
FXW213G2RI KRW/EUR 31-03-26E
FXW213G3G EUR/KRW 31-03-26E
MOZ26 ECX EMISSION Dec26

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

=
40
s
o
1o



Q 2026-03-17
Q' 2026-03-16

O

ol

I

FSOLXIO|LIEf -2 CSIZSHAE

2. WI|MHEe &

A

Al QItsd  |ag 0 0 0| &<
NE= INES A2t 0 0 0/ &2
= st5d  |2¥ 1,104 0 1,104/ &2
= PNES ALt 3,434 0 3,434/ &2
3x
SWS0L0000032-21 8kcs| Index 250930 (H| 2| %)
0.00
0.00
0.00
0.00
0.00
0.00 0.07 0.13 0.20 0.26 0.33 0.39 0.46 0.52
0.00
0.00
0.00
0.00

3. MLIE| 28 £FZHFE L0 =)
A

SWCSI00000 2I3HCSI Index 250620 (O] 2H)
SWCSI00000 AI$HCSI Index 250620 (7]8)
SWSOLO0000( CSI Photovoltaic Industry Index (PR)
SWSOLO00O0( A$HCSI Index 250930 (H| 2| X)

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

=
40
s
o
1o



Q 2026-03-17
Q' 2026-03-16

M INES e 0 0| &t
A NES Agt 1,134 0 1,134 | %

U7|AHe| &

A

19

=

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

0.00

0.00

0.00

0.00

0.00

0.02 0.05 0.07 0.09 0.11 0.14 0.16

0.18

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

0.02 0.05 0.07 0.09 0.11 0.14 0.16

0.18

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 -

SWSTARO000030-STAR 50 INDEX (NTR) 251218(NH)

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)

.00 0.02 0.05 0.07 0.09 0.11 0.14 0.16 0.18
74
SWSTAR000031-STAR 50 INDEX (NTR) 260107(HI| 2| X)
.00 0.01 0.01 0.02 0.02 0.03 0.03 0.04 0.04
74

=
H0
s
o
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2| ool A (FA-THEH)(F)
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KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

206.28 412.55 618.83 1,443.93

825.10 1,031.38 1,237.65

1,650.20

0.00

0.00

0.00

0.00 -

0.19

0.14

0.09

0.05

0.00

-0.05

-0.09

-0.14

-0.19

712

KR4A11640005-2026-04 A M X7 H M E

.00

94,450.00 283,350.00

188,900.00

377,800.00




0.38

0.25

0.13

0.00

-0.13

-0.25

-0.38

-0.51

0.97

0.73

0.49

0.24

0.00

-0.24

-0.49

-0.73

-0.97

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR4A16640000-2026-04 SICHX}7HEHME

.

o~

~.

.00 254,000.00 508,01%\ 762,000.00 1,016,000.00

N
o~
o~

72

KR4A50640007-2026-04 SKSIO| H ATE M E

/
/
/

/

.00 486,000.00 /9{,(;00.00 1,458,000.00 1,944,000.00

/

/

72

KR4ACF640007-2026-04 717} Q7| EME

N

o~

.00 25,100.00 50,2;)%\ 75,300.00 100,400.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2026-06 DA I200K|=ME

KR4A01660005 744

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -744 -744 -744 -744 -744 -744 -744
-5.33% -496 -496 -496 -496 -496 -496 -496
-2.67% -248 -248 -248 -248 -248 -248 -248
0% 0 0 0 0 0 0 0
2.67% 248 248 248 248 248 248 248
5.33% 496 496 496 496 496 496 496
8.00% 744 744 744 744 744 744 744
KR4A11640005 2026-04 f d™RPHE M E 156

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -156 -156 -156 -156 -156 -156 -156
-5.33% -104 -104 -104 -104 -104 -104 -104
-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% 104 104 104 104 104 104 104
8.00% 156 156 156 156 156 156 156
KR4A16640000 2026-04 A X7 EM = 55

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 55 55 55 55 55 55
-5.33% 36 36 36 36 36 36 36
-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% -36 -36 -36 -36 -36 -36 -36
8.00% -55 -55 -55 -55 -55 -55 -55
KR4A50640007 2026-04 SKSIO| AT HM = 84

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-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% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
KR4ACF640007 2026-04 7t7tINEM = 128

7| =Rk

S




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 128 128 128 128 128 128 128
-5.33% 85 85 85 85 85 85 85
-2.67% 43 43 43 43 43 43 43

0% 0 0 0 0 0 0 0

2.67% -43 -43 -43 -43 -43 -43 -43
5.33% -85 -85 -85 -85 -85 -85 -85
8.00% -128 -128 -128 -128 -128 -128 -128

4, TPl EEo| Zo =M EEH(VaR : 99% L E|+FE,10Y7|E) (Bt 2H3)
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w
~
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ESH6-S&P500 EMINI FUT Mar26

0.00

0.00

0.00

0.00

0.00

.00

1,659.00

3,318.00 4,977.00 6,636.00 8,295.00

9,954.00 11,613.00 13,272.00

0.00

0.00

-0.01 -

0.00

e

KR4A75640008-2026-04 HE{ M E

0.00

0.00

0.00

0.00

0.00

.00

374.05

748.10 1,122.15 1,496.20 1,870.25

2,244.30 2,618.35 2,992.40

0.00

0.00

0.00 -




3. AlLE[RE &=
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KR4A7564002026-04 EE{ME

HEE =0 S=d)

S&P500 EMINI FUT Mar26

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

o
=)
y::
2
[0

>
—
o
<

993

FI\'I
£
£
2
o



SAY  2026-03-17
712 2026-03-16

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

U7|AHe| &
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A

-0.01

-0.02

0.00

r=

e
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r>
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ofm
fot
rx
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0|0z |o3| oA
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KR4A75640008-2026-04 2| ME

0.00

0.00

0.00

0.00

0.00

.00 374.05 748.10 1,122.15 1,496.20 1,870.25 2,244.30 2,618.35

2,992.40

0.00

0.00

0.00 -

0.02

0.02

0.01

712

NQH6-NASDAQ 100 E-MINI Dec20

0.01

0.00

-0.01

.00 6,098.56 12,197.13  18,295.69 24,394.25 30,492.81 36,591.38  42,689.94

48,788.50

-0.02 -




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

KR4A756400 2026-04 EH2{4E 401
NQH6 NASDAQ 100 E-MINI Dec20 1,785
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)



SAY 2026-03-17
712 2026-03-16
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 375,097 0 375,097 | &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 0.51 0.76 1.01 1.26 1.52 1.77

2.02

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

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 -



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

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

00

72

SWKEDI000168-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000169-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)
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2. WINHY 2R

CLK6-WTI CRUDE FUTURE May26

96.84 121.05 145.26 169.47 193.68
Zd
=

72.63

48.42

24.21

0.00

0.00
0.00
0.00 -

CON6-BRENT CRUDE FUTR Jul26

94.67

142.01 165.67 189.34

118.34

71.00

47.34

23.67

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

EOK6-E-MINI NATURAL GAS May 26

.00 0.78 1.57 2.35 3.13 3.91 4.70 5.48 6.26

72

KR4A75640008-2026-04 2| ME

.

.

~

.00 374.05 748.10 1,122.15 1,496.2 1,870.25 2,244.30 2,618.35 2,992.40

.

T~

72

NGK26-NATURAL GAS FUTR May 26

/

.00 0.78 1.57 2.35 3.13 3.91 4.70 5.48 6.26

/

rd
=




0.00 -

74

QSK6-Low Su Gasoil G May 26

0.00
0.00
0.00
—~ 0.00
o
Err 0.00 T T T J T 1
ol 0.00 256.38 512.75 769.13 1,025.50 1,281.88 2,051.00
<‘IJ 0.00
0.00
0.00
0.00 -
14
3.ALUERE £ EHT (X HE L0 H4=) (Tt 2HR)
CLK6 WTI CRUDE FUTURE May26 11
CONG6 BRENT CRUDE FUTR Jul26 11
EOK6 E-MINI NATURAL GAS May 26 4
KR4A756400 2026-04 M= 13
NGK26 NATURAL GAS FUTR May 26 7
QSK6 Low Su Gasoil G May 26 12
4, TPl EEo| Z|C M0 Y= H(VaR : 99% L E|+F, 102 7| &) (EHS|-24THR)



