| ENIFTY50Q! &l

o
—

2026-03-31
2026-03-30

=
=

o
o

Al
7=

— 0 —
ofl | 1n ofl
ol =1
S T T
— .
2 oF oF
3 i i
& 3
o
S
g
n.
o Q
™
5
&.
=3 L)
= g 2 KH
o g G N
= ol
2 7 S
o 2 mH o
- \ N {F
= ~ o ™
z 2 ar < W_H
9 o _._n_ = °
v ® ) N
O = = 0= %
£l 2 - T Q .
7] © n
(G} " Mo (-4
- o 4 E >
Mw = — "~
= u z ar
S+ - g9 o
— S e
3 Ho o <0
= Hl T
K1 S Kq W
- 5 n- ol
ol o © =
= 41 44 w 1
A of 8 o= ol
RO &8 § 8 g8 8.8 &8 § & o Hin
M o o o o o S} o o o m Mo
~ ) Z0
#l (Bimlc= = -
N %) <



SAY  2026-03-31
712 2026-03-30

SOLO| = 500Et A HH EZHE| HHE| H AT X]|

2 ch&f

r=

x|% M

x4 o

x| o

OO | O | o

r=
22|

4 (4r

x| A

o

U7|AHe| &

=E

4

ESM6-S&P500 EMINI FUT JUN26

0.01

0.00

0.00

—~ 0.00

— 0.00 T T T 7 T T
ol 0.00 1,603.06 3,206.13 4,809.19 6,412.25 8,015.31 9,618.38 11,221.44  12,824.50

0.00

0.00

0.00

-0.01 -

e

HWAM®6-SP500 MIC EMIN FUTJun26

0.01

0.00

0.00

—~ 0.00

— 0.00 T T T J T T
ol 0.00 1,603.06 3,206.13 4,809.19 6,412.25 8,015.31 9,618.38 11,221.44  12,824.50
A 0.00

0.00

0.00

-0.01 -



3. AILIE| 2 £ FTHFE &0 =)
ESM6 S&P500 EMINI FUT JUN26
HWAM6  SP500 MIC EMIN FUTJun26

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

FI\'I
£
£
2
o



SAY  2026-03-31
712 2026-03-30

SOLO| FS&P500% S} i A EFK| 4= (F: Al - T} A4

72} ch 4
A x| e 0 0
=7 x| e %62 962

2. WI|MHEe &

19

=

ESM6-S&P500 EMINI FUT JUN26

0.01

0.00

0.00

—~ 0.00

o 0.00
ol 0.00 1,603.06  3,206.13  4,809.19 _~%,412.25  8015.31

9,618.38

11,221.44  12,824.50

0.00

0.00

0.00

-0.01

3. MLIE| 28 £FZHFE L0 =)

ESMo S&P500 EMINI FUT JUN26

4. TP 4 EF| ZE= LY S H(VaR : 99% L E|+F, 102 7| F)

’T_I
£
£
2
o

I

7

/I\'I
£
1E
2
o

7

!



9,048.60

4,779| &Ly

7,917.53

0
6,786.45

5,655.38

4,779

4,524.30

3,393.23

GCM®6-GOLD 100 OZ FUTR Jun26

2,262.15

1,131.08

2026-03-31
2026-03-30

0.00

o
=

o
=

Al
7=

ol
o
2. WINHY £YTE

onl

18
382

AOGLDUSC4 GLD US 04/02/26 C420 EQUITY
GOLD 100 OZ FUTR Jun26

GCM6

onl

H(VaR : 99%

2M043

CH

&S|

o

Iz
=

4. Tpy A

498



SAY  2026-03-31
712 2026-03-30

SOLEZHE[O{HHEZOTMA A& E

CTI[MFEe 2o

AU o pxHE (X CHE Ao AZ ) (GETRE T
AOPLTRUCC PLTR US 04/02/26 C155 EQUTIY 27
AOPLTRUCP PLTR US 04/02/26 P155 EQUTIY 86

O MEO| AL &M 4FH(VaR : 99%AE|FFE,1027|F) (GRS

378



2026-03-31

SAY
7=

2026-03-30

Ql
=

SOLZZHE| Of 0] A} 14

2. WI|MHEe o7z

onl

<

AOTLTUSCC(TLT US 04/02/26 C86.5

onl

@

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

4. THY Y4 F2



2 2026-03-31
2 2026-03-30

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

2. WI|MHEe o7z

A

-0.01

-0.02

-0.02

-0.03

KR4AM7660004-2026-06 SOL TMTOP3IZ A EHME

0.03

0.02

0.02

0.01

0.00
0.00 7,955.00 15,910.00  23,865.00_.31,820.00 39,775.00 47,730.00 55,685.00  63,640.00

74
3.AILIZ|RE £ ZHF (X &L HZH) (Thel: = 2HR)
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%MEIFF, 102 7|F) (GRS

D..



)(E)

o
S o

A H (K0 - T

=

2026-03-31

oll

Al
7=

Ho

2026-03-30

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



SAY  2026-03-31
712 2026-03-30

SOL 200E}Z1 9| S 2|HHESAEX| = (F4A)

MR {ItEd  |ME 0 0 0 S
AT e e B = | 0 9,380 -9,380 | ALY
A e = A 5,081 0 5,081 &Ly
A *t5H |24 0 9,206 -9,206 | &Ly
TE7|A|He| &=
KR4A01660005-2026-06 T A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
=l
ir' 0.00 T T T 1 T T T 1
ol 0.00 195.43 390.85 586.28 781.70 977.13 1,172.55 1,367.98 1,563.40
4“ 0.00
0.00
0.00
0.00 -
74
KR4B0O9EV7825-A A 1| 2|2 2| c 2604W1 782.5
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 195.63 391.25 586.88 782.50 978.13 1,173.75 1,369.38 1,565.00
4“ 0.00
0.00
0.00
0.00 -




0.00

KR4B0O9EV7858-A A I 2|2 2| c 2604W1 785.0

0.00

0.00

0.00

3]
ird 0.00 T T T X T T T 1
?IE 0.00 196.25 392.50 588.75 785.00 981.25 1,177.50 1,373.75 1,570.00
0.00
0.00
0.00
0.00 -
74
3. ALE| 2 &0l xH T (X| &40 A S l) CHY|- 8 OHR])
KR4A01660005 2026-06 DA I200X| =M E 406
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -406 -406 -406 -406 -406 -406 -406
-5.33% -271 =271 -271 =271 -271 -271 -271
-2.67% -135 -135 -135 -135 -135 -135 -135
0% 0 0 0 0 0 0 0
2.67% 135 135 135 135 135 135 135
5.33% 271 271 271 271 271 271 271
8.00% 406 406 406 406 406 406 406
KR4BO9EV7825 IAIOYZ2E| C 2604W1 7825 337
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -315 -317 -320 -323 -327 -332 -337
-5.33% -178 -183 -189 -196 -203 -210 -218
-2.67% -59 -68 -77 -86 -96 -106 -116
0% 33 22 11 0 -11 =22 -33
2.67% 91 81 71 61 51 40 30
5.33% 121 115 107 100 91 83 74
8.00% 134 130 126 121 115 109 102
KR4B0O9EV7858 AAOQEE| C 2604W1  785.0 233
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -219 -220 =222 =224 -227 -230 -233
-5.33% -125 -129 -132 -137 -141 -146 -151
-2.67% -42 -48 -54 -61 -67 -74 -80
0% 22 15 7 0 -7 -15 -22




N <
(VAN Vol I
(o)) BNe)]
[Q VAN Vol I
O | n @ m
m | O | O
o | — | >
< [~ | ©
Ll B I ol
mn i~ O
[col QU Y
N | O | O
< |~ |w©
O |0 | O
X | R |
N | O
L9 | =
ANl 1| O

ol

CHE= A0 4= (VaR : 99% 21|

e

4. OpMArE O



SAY  2026-03-31
712 2026-03-30
EHASAUHER (XA -THEH)
Az H
A MEXMN  |(ME 0 0 0
tllgt FtEH  |ME 0 0 0
A E3t ME 0 0 O|ZtLH
A HEXHE  (ME 1,308 0 1,308
A {7tsd  |[M=E 1,600 0 1,600
A S35t ME 0 454 -454 | =LY
TE7|A|He| &=
BOK6-SOYBEAN OIL FUTR May26
0.00
0.00
0.00
—~ 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF .00 16.85 33.71 50.56 67.41 84.26 101.12 117.97 134.82
4“ 0.00
0.00
0.00
0.00 -
74
CCK6-COCOA FUTURE May 26
0.00
0.00
0.00
— 0.00
2
=]
fL 0.00 T T T T T T T 1
ol 0.00 791.25 1,582.50 2,373.75 3,165.00 3,956.25 4,747.50 5,538.75 6,330.00
'(‘“ 0.00
0.00
0.00




0.00

712

CK6-CORN FUTURE May26

0.00

0.00

0.00

0.00

/

0.00

.00 115.50

T T

231.00

346.50 462.00 577.50

T

693.00

T 1

808.50 924.00

0.00

/

0.00

/

0.00

0.00

0.00

72

CTK6-COTTON NO.2 FUTR May 26

0.00

0.00

0.00

0.00

/

T T

00 17.37 34.73

52.10 69.46 86.83

T

104.19

T 1

121.56 138.92

0.00

/

0.00

/

0.00

0.00

72

KCK6-COFFEE 'C' FUTURE May 26

0.00

0.00

0.00

0.00

/

0.00

.00 75.43

T T

150.85

226.28 301.70 377.13

T

452.55

T 1

527.98 603.40

0.00

/

0.00

/

0.00

/



0.00

712

KR4A75640008-2026-04 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 378.55 757.10 1,135.65 1,514.2 1,892.75 2,271.30 2,649.85 3,028.40

0.00

0.00

o~
o~
o~

0.00

0.00

72

KWK6-KC HRW WHEAT FUT May 26

0.00

0.00

0.00

0.00

/

.00 158.19 316.38 474.56 632.75 790.94 949.13 1,107.31 1,265.50

0.00

/

0.00

/

0.00

0.00

72

SBK6-Sugar #11 (WORLD) May 26

0.00

0.00

0.00

0.00

/

0.00

.00 3.94 7.88 11.82 15.76 19.70 23.64 27.58 31.52

0.00

/

0.00

/

0.00

/



0.00

712

SK6-SOYBEAN FUTURE May 26

0.00

0.00

0.00

0.00

/

0.00

.00 289.81

T T

579.63

869.44 1,159.25 1,449.06

T

1,738.88

T 1

2,028.69 2,318.50

0.00

/

0.00

/

0.00

0.00

0.00

72

SMK6-SOYBEAN MEAL FUTR May 26

0.00

0.00

0.00

0.00

/

T T

00 78.83 157.65

236.48 315.30 394.13

T

472.95

T 1

551.78 630.60

0.00

/

0.00

/

0.00

0.00

72

WK6-WHEAT FUTURE(CBT) May26

0.00

0.00

0.00

0.00

/

0.00

.00 151.25

T T

302.50

453.75 605.00 756.25

T

907.50

T 1

1,058.75 1,210.00

0.00

/

0.00

/

0.00

/



0.00

@

CH&AOf| A2 M (VaR : 99%AME|$=Z,10Y7

&S|

4. TP Y=o



2 2026-03-31
2 2026-03-30

U7|AHe| &

A

o

=ES

=

KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

195.43 390.85 586.28 781.70 977.13 1,172.55 1,367.98

1,563.40

0.00

0.00

0.00

0.00 -

712

KR4A05640003-2026-04 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

194.84 389.67 584.51 779.34 974.18 1,169.01 1,363.85

1,558.68

0.00

0.00

0.00

0.00 -



KR4A11640005-2026-04 A4 M X7 EME

34,560.00

0.18 /

0.13 /

0.09 /
= 0.04
DJ /
=|
f__ 0.00 . ; .
Or 0.00 88,250.00 /éVOO.OO 264,750.00 353,000.00
A oa /

-0.09 /

-0.13

-0.18

7t
KR4A50640007-2026-04 SKSIO| | A7 'E M &

0.88 /

0.66 /

0.44 /
— 0.22
ol /
=]
g_, 0.00 ‘ . )
Or 0.00 438,000.00 /K{,O'O0.00 1,314,000.00 1,752,000.00
A5 /

-0.44 /

-0.66

-0.88

74
KR4AFT640008-2026-04 CH R A M/WEHME

0.02 /

0.01 /

0.01 /
= 0.00
I:|J /
=|
f_. 0.00 . . . . ; ; ,
Or 0.00 4,320.00 8,640.00 12,9%0.00 21,600.00 25,920.00 30,240.00
(‘IJ 0.00 /

-0.01 /

-0.01

-0.02



3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4A01660005 2026-06 [AL200K|+=ME 156

7| =R AbO| EH 5
A -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
KR4A05640003 2026-04 O|L|ZAT|200 M= 6

7| ZRHAto| HE Y
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

5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR4A11640005 2026-04 - dTRPHE M E 74

7| = XAt HE Y
7t -25.00%| -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
KR4A50640007 2026-04 SKSIO| AT HM = 8

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8
KR4AFT640008 2026-04 R HEIHEM = 1

7| =XHite| HEY




7t

-25.00%

-16.67%

0%

8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%

— | =] O O|O




2 2026-03-31
2 2026-03-30

SOLX}o|LtZA 7|9 CSI500

AFXEH

o o

A

7{eich &
M Xl A2 0 0| &Q|
A K| A2l 5,192 0 5,192 | %t Q|
2. M7|A|-He| &l x
SWCSI5000047-CSI 500 NET TOTAL RETURN INDEX 260316(U|
0.00
0.00
0.00
0.00
0.00
0.00 0.23 0.46 0.69 0.92 1.15 1.38 1.61 1.84
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 260316(0| 415
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
=]



2026-03-31
2026-03-30

Al
7=

—~ 7 —~
ofl | © of!
ol =1
S o ES
(] _ _
& oF oF
g i i
° &
© ?
o
o
(o))
8
o | O ~
4
0
3
~ ~_~
5= S 2 B
o 5 @ N
o
2 5 S
% % R -
x ) —— x_m
(o) < ~
= O <{F
(%] O —_—
(o) ~ nH
£ & ol S R
& - o = X
Ok | oju © S 20 2 =
%1 | 3 2 ) 3 x 9
> W X x
o @) (]
S S 4= >
| o = U0 s
Klo | Klo N - 0 ol
o | ~ .__A._
~N N AL DUn ._.“_.n
OF | oF Ho = <0
3 5l T
K1 2 Kq W
JI — JI At
ol of © 3
ik 4 W3 )
| JF or 8 m = of
Ko g 8 8 8 8°38 8 8 &g o Hin
=< =} 1=} =} =} =} =} I} =} =} ru <0
~ - =) 0
) (B2 T )
al m <



2026-03-31

oll

Al
7=

Ho

2026-03-30

oll

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

Ki

ol

| &

ol
P

.l

2. BH7[A|

HCJ6-HSCEI Futures Apr26

0.00

4,205.50 6,308.25 8,411.00 10,513.75 12,616.50 14,719.25  16,822.00

2,102.75

ol

117

HSCEI Futures Apr26

HCJ6

on

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

4. mpMArE O



2 2026-03-31
2 2026-03-30

U7|AHe| &

A

19

=

KR4B01648272-A A 11| 200 C 202604 827.5

0.00

0.00

0.00

0.00

0.00

206.88 413.75 620.63 827.50 1,034.38 1,241.25 1,448.13

1,655.00

0.00

0.00

0.00

0.00 -

712

KR4C01648271-T A L[200 P 202604 827.5

0.00

0.00

0.00

0.00

0.00

206.88 413.75 620.63 827.50 1,034.38 1,241.25 1,448.13

1,655.00

0.00

0.00

0.00

0.00 -



3. A2 £ THE (X &M ASH) (EH/:HTkR)
KR4B01648272 AAT200 C 202604 827.5 1,891

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,637 -1,663 -1,697 -1,737 -1,783 -1,835 -1,891
-5.33% -958 -1,002 -1,052 -1,109 -1,170 -1,237 -1,307
-2.67% -321 -384 -453 -527 -604 -684 -767
0% 257 174 88 0 -91 -183 -276
2.67% 760 663 564 464 364 263 162
5.33% 1,178 1,073 967 862 756 651 545
8.00% 1,508 1,404 1,299 1,193 1,088 982 876
KR4C01648271 AAT200 P 202604 827.5 459

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -397 -404 -412 -422 -433 -446 -459
-5.33% -233 -243 -256 -269 -284 -300 -317
-2.67% -78 -93 -110 -128 -147 -166 -186
0% 62 42 21 0 -22 -44 -67
2.67% 185 161 137 113 88 64 39
5.33% 286 261 235 209 184 158 132
8.00% 366 341 315 290 264 239 213
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




2026-03-31

oll

Al
7=

Ho

2026-03-30

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 2026-03-31
2 2026-03-30

AOEKRX300Q1 8l A o (F A THHH)

U7|AHe| &

A

1

=

KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

195.43 390.85 586.28 781.70 977.13 1,172.55 1,367.98 1,563.40

0.00

0.00

0.00

0.00 -

712

KR4A05640003-2026-04 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

194.84 389.67 584.51 779.34 974.18 1,169.01 1,363.85 1,558.68

0.00

0.00

0.00

0.00 -



0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

0.32

0.24

0.16

0.08

0.00

-0.08

-0.16

-0.24

-0.32

0.88

0.66

0.44

0.22

0.00

-0.22

-0.44

-0.66

-0.88

KR4A11640005-2026-04 A4 M X7 EME

/

/

/

/

.00 88,250.00 /éVOO.OO 264,750.00

1

353,000.00

/

/

72

KR4A47640003-2026-04 LGE} S| EHME

/

/

/

/

.00 161,250.00

483,750.00

/sé'oo.oo

1

645,000.00

/

/

72

KR4A50640007-2026-04 SKSIO| S A EME

/

/

/

/

.00 438,000.00 M0.00 1,314,000.00

1

1,752,000.00




KR4AFT640008-2026-04 CH LA L7/ EHME

0.02
0.01
0.01
— 0.00
3]
ird 0.00 T T T T T T T 1
BF 0.00 4,320.00 8,640.00 12,960.00 17,280.00 21,600.00 25,920.00 30,240.00 34,560.00
4“ 0.00
-0.01
-0.01
-0.02 -
74
3. ALE| 2 &0l xH T (X| &40 A S l) (THR|: TR
KR4A01660005 2026-06 DA I200X| =M E 78
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -78 -78 -78 -78 -78 -78 -78
-5.33% -52 -52 -52 -52 -52 -52 -52
-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% 52 52 52 52 52 52 52
8.00% 78 78 78 78 78 78 78
KR4A05640003 2026-04 O|L|RAI200 M= 50
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -50 -50 -50 -50 -50 -50 -50
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 33 33 33 33 33 33 33
8.00% 50 50 50 50 50 50 50
KR4A11640005 2026-04 AEMXINE M Z 1
7| ZEXtato| HEd
74 -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




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 LGSISEME 6

7| BRHAtO| HE
7+A -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 =2 4

7| ZRHAto| HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
KR4AFT640008 2026-04 R HEINEM = 0

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) CHQ|.EHOL2l)

288




2 2026-03-31
2 2026-03-30

M INES e 0 0| &t
A NES Agt 6,091 0 6,091 | &t

U7|AHe| &

ol
4

=

2108840319ID-ICE GLOBAL CARBON FUTURES INDEX 260319(

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 -

71

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

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 -



3. ALIE| 8 £ FZHSEIHE L E=H)

(THEH TR

2108840319/ ICE GLOBAL CARBON FUTURES INDEX 260319( 391
2108841218l ICE Global Carbon Futures Index(ER) (| 98
o| z|C&MoAF M (VaR : 99%HEIFF=, 10 7|F) (EHe|:HHBHR)




SAIY  2026-03-31
2026-03-30

Hefithd  AR™
At 0 0 0
Al E3} ME 0 0 0/ &2
A 4613 0 4613
= =% HE 665 4,705 -4,040| &2

2. WI|MHEe &

19

=

MOZ26-ECX EMISSION Dec26

0.00

0.00

0.00

—~ 0.00

o7 0.00
ol 0.00 17.92 35.84 53.75 71.67 89.59

0.00

107.51

125.42 143.34

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
FXW213G3K(EUR/KRW 31-03-26E
FXW213G3T(KRW/EUR 30-04-26E
MOZ26 ECX EMISSION Dec26

4, TP AEO| ZCf&A oS3 U(VaR : 99%AE|FF,1027|F)

177
369

=
H0
s
o
1o



2 2026-03-31
2 2026-03-30

O

FSOLXIO|LIEf -2 CSIZSHAE

ol

I

U7|AHe| &

A

A

r=

|>

o

o

5
>

(@]

o

|>

—
N
o
=

o

r=
22|

[

o
oz |oz| 07| 0

OO | O | o

oo | mo | oo | o

v
[>

~
N
o
(e°]

o

0.00

19

=

SWS0L0000032-21 $tcs| Index 250930 (H| 2] X)

0.00

0.00

0.00

0.00

0.05 0.11 0.16 0.21 0.26 0.32 0.37

0.42

0.00

0.00

0.00

0.00 -

71

SWSOL0000039-CSI PHOTOVOLTAIC INDUSTRY INDEX 260325(

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 -



3. A2 2E £ EHFS(EHE M0 H43Y)
SWCSI00000 £I3HCSI Index 250620 (O] 2f)
SWSOL000O0( CSI Photovoltaic Industry Index (PR)
SWSOL0000( £ BFCSI Index 250930 (M| 2| %)
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260325(

4, TPHAEO| &AM (VaR : 99%AE|FF,1027|F)

0.03

I’_T_I
£
1E
2
o



2026-03-31

SAY
7=

2026-03-30

Ql
=

of [of
K0 | KO
o |
o
ol
o | o
o
o
ol
ol | om
<1<l
o
K |K
|
<A

Ki

ol

| &

ol
P

.l

2. BH7[A|

ol

30

11

SWSTAROOO(STAR 50 INDEX (NTR) 251218(7|2)

SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH)

SWSTAROOO(STAR 50 INDEX (NTR) 260107(H 2| %)
SWSTAROO0O(STAR 50 INDEX (NTR) 260319(0| 2H)

onl



U7|AHe| &

A

SAY  2026-03-31
712 2026-03-30

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

19

=

KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

977.13

195.43 390.85 586.28 1,367.98

781.70 1,172.55

1,563.40

0.00

0.00

0.00

0.00 -

0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

712

KR4A11640005-2026-04 A M X7 H M E

.00

88,250.00 264,750.00

176,500.00

353,000.00




KR4A50640007-2026-04 SKSIO| S| A \EME

0.88

/

0.66

/

0.44

/

—~ 022

/

I 0.00

.00

438,000.00 MO0.00 1,314,000.00 1,752,000.00

M -0.22

-0.44
-0.66

-0.88

0.05
0.04
0.02
— 001
o_ 000
W o0
-0.02
-0.04

-0.05

0.02
0.01
0.01

~ 000
od

=

L o000

M 0.00
-0.01
-0.01

-0.02

/

/

72

KR4ACF640007-2026-04 717} Q7| HME

T~

o~

.00

23,550.00 47,16h\ 70,650.00 94,200.00

o~
o~
o~

72

KR4AFT640008-2026-04 CH R A M/WEHME

— |

0.00

4,320.00 8,640.00 12,960.00 7,280.00 21,600.00 25,920.00 30,240.00  34,560.00




3. ALIE| 8 £ FZHSEIHE L E=H)

OH
2026-06 D&

KR4A01660005 I|200X| =M= 1,014

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,014 -1,014 -1,014 -1,014 -1,014 -1,014 -1,014
-5.33% -676 -676 -676 -676 -676 -676 -676
-2.67% -338 -338 -338 -338 -338 -338 -338
0% 0 0 0 0 0 0 0
2.67% 338 338 338 338 338 338 338
5.33% 676 676 676 676 676 676 676
8.00% 1,014 1,014 1,014 1,014 1,014 1,014 1,014
KR4A11640005 2026-04 f d™RPHE M E 146

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -146 -146 -146 -146 -146 -146 -146
-5.33% -97 -97 -97 -97 -97 -97 -97
-2.67% -49 -49 -49 -49 -49 -49 -49
0% 0 0 0 0 0 0 0
2.67% 49 49 49 49 49 49 49
5.33% 97 97 97 97 97 97 97
8.00% 146 146 146 146 146 146 146
KR4A50640007 2026-04 SKSIO|HAINEM = 75

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -75 -75 -75 -75 -75 -75 -75
-5.33% -50 -50 -50 -50 -50 -50 -50
-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% 50 50 50 50 50 50 50
8.00% 75 75 75 75 75 75 75
KR4ACF640007 2026-04 7t7t7WEM = 120

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 120 120 120 120 120 120 120
-5.33% 80 80 80 80 80 80 80
-2.67% 40 40 40 40 40 40 40
0% 0 0 0 0 0 0 0
2.67% -40 -40 -40 -40 -40 -40 -40
5.33% -80 -80 -80 -80 -80 -80 -80
8.00% -120 -120 -120 -120 -120 -120 -120
KR4AFT640008 2026-04 R HEIHEM = 26

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -26 -26 -26 -26 -26 -26 -26
-5.33% -18 -18 -18 -18 -18 -18 -18
-2.67% -9 -9 -9 -9 -9 -9 -9

0% 0 0 0 0 0 0 0

2.67% 9 9 9 9 9 9 9
5.33% 18 18 18 18 18 18 18
8.00% 26 26 26 26 26 26 26

4, TPl EEo| Zo =M EEH(VaR : 99% L E|+FE,10Y7|E) (Bt 2H3)




SAY  2026-03-31
712 2026-03-30

0| S&P500Q! B A 2 (F 4TI H)

A INES M= 0 0 0
M NES ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A NES ME 50,505 0 50,505
Sl Xl ME 146 0 146| &L
A S35t ME 12,568 0 12,568 | & LY
2. M7|A ™| &l X
ESM6-S&P500 EMINI FUT JUN26
0.01
0.00
0.00
— 0.00
&l
ir- 0.00 T T T 7 T T T )
BF 0.00 1,603.06 3,206.13 4,809.19 6,412.25 8,015.31 9,618.38 11,221.44 12,824.50
‘HJ 0.00
0.00
0.00
-0.01 -
7t
HWAMG6-SP500 MIC EMIN FUTJun26
0.01
0.00
0.00
— 0.00
2
?—r' 0.00 T T T J T T T 1
ol 0.00 1,603.06 3,206.13 4,809.19 6,412.25 8,015.31 9,618.38 11,221.44 12,824.50
'('IJ 0.00
0.00
0.00




-0.01 -

712

KR4A75640008-2026-04 | ME

0.00
0.00
0.00
— 0.00
ol
?_r_ 0.00 T 7 T T T
ol 0.00 378.55 757.10 1,135.65 1,514.20 1,892.75 2,271.30 2,649.85 3,028.40
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESM6 S&P500 EMINI FUT JUN26 4,040
HWAM®6 SP500 MIC EMIN FUTJun26 12
KR4A7564002026-04 HE{ M= 1,005
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) (Erl: 42t g)



SAY  2026-03-31
712 2026-03-30

O] ZLIAEHM00QI B A B (FA]-THEH)
1. Y=

2. OE7|A|”o| &

0.02

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.02

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

A e 0 0 0
tllgt FtEH  |ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A FtEH (M= 21,696 0 21,696
A {753 |ME 70 0 70|/ &4
A &2t M= 5,073 0 5,073 | &L
o] B
HWBM6-NASD100 MICRO EMIN JUN26
.00 5,832.13 11,664.25 17,496.38 23,328.50 29,160.63 34,992.75 40,824.88 46,657.00
7t
KR4A75640008-2026-04 HE{ M E
.00 378.55 757.10 1,135.65 1,514.20 1,892.75 2,271.30 2,649.85 3,028.40




0.00 -

712

NQM6-NASDAQ 100 E-MINI Dec20

0.02

0.02

0.01

—~ 0.01

o 0.00

29,160.63  34,992.75  40,824.88

5,832.13 11,664.25  17,496.38 _23,328.50

46,657.00

-0.01

-0.01

-0.02

-0.02 -

3. ALt 2E &9
HWBM6

FRHS LMY TY)

NASD100 MICRO EMIN JUN26

KR4A756400 2026-04 HHME

NQM6

NASDAQ 100 E-MINI Dec20

CHEA O A2 (VaR : 99% A2 =F,10Y7|E)

=
H0
1E
o
{0



SAIY  2026-03-31
712 2026-03-30
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
M INES A8 0 0%
A K| A2l 367,564 0 367,564 | &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

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

0.00

0.00

0.00

0.00 -

74

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

0.00

0.00

0.00

0.00

0.00
0.00

0.26 0.52 0.78 1.04 1.30 1.56 1.82

2.08

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

SWKEDI000169-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

00

72

SWKEDI000170-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000171-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

IR
N
~
H
iy



2026-03-31

oll

Al
7=

Ho

2026-03-30

oll

4

160

2| A 3 (R - T

Al
<I

=

od

C

of| L x|

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



