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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 1,655.56 3,311.13 4,966.69 6,622.25 8,277.81 9,933.38 11,588.94  13,244.50

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 1,655.56 3,311.13 4,966.69 6,622.25 8,277.81 9,933.38 11,588.94  13,244.50
A 0.00

0.00

0.00

-0.01 -
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7,019.55
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2 2026-04-03

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

2. WI|MHEe o7z

A

-0.01

-0.02

-0.03

-0.03

KR4AM7660004-2026-06 SOL TMTOP3IZ A EHME

0.03

0.03

0.02

0.01

0.00
0.00 8,581.25 17,162.50  25,743.75_.734,325.00 42,906.25 51,487.50  60,068.75  68,650.00
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T PNE LIS

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

SAY  2026-04-06
712 2026-04-03

SOL 200E}2 | Z2[HHEZ S B+ (FH)
v (o1 0=

L=
KR4A01660005-2026-06 T A Ii| 200X| =M &
.00 200.86 401.73 602.59 803.45 1,004.31 1,205.18 1,406.04 1,606.90
74
KR4BAFB77758-2Z A L| 2| 22|M C 2604W1 775.0
.00 193.75 387.50 581.25 775.00 968.75 1,162.50 1,356.25 1,550.00




0.00 -

0.00

KR4BAFB77774-A A 5| 2|2 2|M C 2604W1 777.5

0.00

0.00

0.00

.00

194.38

388.75

583.13

777.50

971.88

1,166.25

1,360.63

1,555.00

0.00

0.00

0.00

0.00

3. AlLt2|E ol XHF (XA HSH) CH|HH O3y
KR4A01660005 2026-06 DA I|200K| M= 415

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -415 -415 -415 -415 -415 -415 -415
-5.33% -277 -277 -277 -277 -277 =277 =277
-2.67% -138 -138 -138 -138 -138 -138 -138
0% 0 0 0 0 0 0 0
2.67% 138 138 138 138 138 138 138
5.33% 277 277 277 277 277 277 277
8.00% 415 415 415 415 415 415 415
KR4BAFB77758 FALOREEIM C 2604W1  775.0 559

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 559 559 559 559 559 559 559
-5.33% 373 373 373 373 373 373 373
-2.67% 186 186 186 186 186 186 186
0% 0 0 0 0 0 0 0
2.67% -186 -186 -186 -186 -186 -186 -186
5.33% -373 -373 -373 -373 -373 -373 -373
8.00% -559 -559 -559 -559 -559 -559 -559
KR4BAFB77774 AALIQZEIM C 2604W1  777.5 383

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 383 383 383 383 383 383 383
-5.33% 255 255 255 255 255 255 255
-2.67% 128 128 128 128 128 128 128
0% 0 0 0 0 0 0 0
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-128
-255
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-128
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5.33%
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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 1,305 0 1,305
A {7tsd  |[M=E 1,581 0 1,581
A S35t ME 0 422 -422| &L
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 17.24 34.47 51.71 68.94 86.18 103.41 120.65 137.88
‘HJ 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 0.00 811.25 1,622.50 2,433.75 3,245.00 4,056.25 4,867.50 5,678.75 6,490.00
'('IJ 0.00
0.00
0.00
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CK6-CORN FUTURE May26

0.00

0.00

0.00

0.00

/

0.00

.00 113.06

T T

226.13

339.19 452.25 565.31

T

678.38

T 1

791.44 904.50

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 17.73 35.46

53.19 70.92 88.65

T

106.38

T 1

124.11 141.84

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 73.85

T T

147.70

221.55 295.40 369.25

T

443.10

T 1

516.95 590.80

0.00

/

0.00

/

0.00

/
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KR4A75640008-2026-04 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 376.45 752.90 1,129.35 1,505.8 1,882.25 2,258.70 2,635.15 3,011.60

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

/

.00 153.94 307.88 461.81 615.75 769.69 923.63 1,077.56 1,231.50

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 3.75 7.50 11.25 15.00 18.75 22.50 26.25 30.00

0.00

/

0.00

/

0.00

/
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SK6-SOYBEAN FUTURE May 26

0.00

0.00

0.00

0.00

/

0.00

.00 290.88

T T

581.75

872.63 1,163.50 1,454.38

T

1,745.25

T 1

2,036.13 2,327.00

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 78.80 157.60

236.40 315.20 394.00

T

472.80

T 1

551.60 630.40

0.00

/

0.00

/

0.00

0.00

72

WK6-WHEAT FUTURE(CBT) May26

0.00

0.00

0.00

0.00

/

0.00

.00 149.56

T T

299.13

448.69 598.25 747.81

T

897.38

T 1

1,046.94 1,196.50

0.00

/

0.00

/

0.00

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

0.00

0.00

0.00

0.00

0.00

200.86 401.73 602.59 803.45 1,004.31

1,205.18 1,406.04 1,606.90

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

200.18 400.36 600.54 800.72 1,000.90

1,201.08 1,401.26 1,601.44

0.00

0.00

0.00

0.00 -



KR4A11640005-2026-04 A4 M X7 EME

/

/

/

/

1

.00 93,050.00 MO0.00

T

279,150.00

372,200.00

0.19
0.14
0.09

— 0.05

ol

=|

I 0.00

ol 0

<M -0.05
-0.09
-0.14
-0.19
0.88
0.66
0.44

= 02

od

=

I 0.00

ol 0

<M -0.22
-0.44
-0.66
-0.88
0.02
0.01
0.01

~ 0.00

od

=|

o 0.00

ol

M 0.00
-0.01
-0.01
-0.02

/

/

72

KR4A50640007-2026-04 SKSIO| H ATE M E

/

/

0.00

/

/

.00 438,000.00

/{,O'O0.00 1,314,000.00

1

1,752,000.00

/

/

72

KR4AFT640008-2026-04 CH R A M/WEHME

/

T 1

T T

4,135.00 8,270.00

12,405.00 6,540.00 20,675.00 24,810.00

28,945.00  33,080.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
6-06 DA L|200X| =M=

KR4A01660005 202 208

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -208 -208 -208 -208 -208 -208 -208
-5.33% -138 -138 -138 -138 -138 -138 -138
-2.67% -69 -69 -69 -69 -69 -69 -69
0% 0 0 0 0 0 0 0
2.67% 69 69 69 69 69 69 69
5.33% 138 138 138 138 138 138 138
8.00% 208 208 208 208 208 208 208
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 78

7| = XAt HE Y
7t -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
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% -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

4. THIAEQ| ATHEACIAZU(VaR : 99%AEISE,1087]F) CH| uyBtl)
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M Xl A2 0 0| &Q|
A K| A2l 5,136 0 5,136| &2
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 0.68 0.91 1.14 1.37 1.59 1.82
0.00
0.00
0.00
0.00
74
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HCJ6-HSCEI Futures Apr26

0.00

4,218.50 6,327.75 8,437.00 10,546.25  12,655.50  14,764.75  16,874.00

2,109.25
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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 1,930

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,767 -1,782 -1,802 -1,828 -1,858 -1,892 -1,930
-5.33% -1,045 -1,076 -1,112 -1,153 -1,198 -1,248 -1,300
-2.67% -374 -425 -480 -538 -599 -663 -728
0% 214 144 73 0 -74 -149 -224
2.67% 691 610 529 448 367 286 205
5.33% 1,045 965 884 803 722 641 560
8.00% 1,282 1,213 1,142 1,069 995 919 842
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% -420 -424 -428 -435 -442 -450 -459
-5.33% -248 -256 -264 274 -285 -297 -309
-2.67% -89 -101 -114 -128 -142 -158 -173
0% 51 34 17 0 -18 -35 -53
2.67% 164 145 126 107 87 68 49
5.33% 248 229 210 191 172 152 133
8.00% 305 288 272 254 236 218 200
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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2 2026-04-06
2 2026-04-03

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

200.86 401.73 602.59 803.45 1,004.31 1,205.18 1,406.04 1,606.90

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

200.18 400.36 600.54 800.72 1,000.90 1,201.08 1,401.26 1,601.44

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

0.31

0.23

0.15

0.08
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7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,293 -1,293 -1,293 -1,293 -1,293 -1,293 -1,293
-5.33% -862 -862 -862 -862 -862 -862 -862
-2.67% -431 -431 -431 -431 -431 -431 -431
0% 0 0 0 0 0 0 0
2.67% 431 431 431 431 431 431 431
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-2.67% -51 -51 -51 -51 -51 -51 -51
0% 0 0 0 0 0 0 0
2.67% 51 51 51 51 51 51 51
5.33% 103 103 103 103 103 103 103
8.00% 154 154 154 154 154 154 154
KR4A50640007 2026-04 SKSIO| AT HM F 76

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 13 13 13 13 13
-5.33% 9 9 9 9 9 9 9
-2.67% 4 4 4 4 4 4 4
0% 0 0 0 0 0 0 0
2.67% -4 -4 -4 -4 -4 -4 -4
5.33% -9 -9 -9 -9 -9 -9 -9
8.00% -13 -13 -13 -13 -13 -13 -13
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-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 115 115 115 115 115 115 115
-5.33% 77 77 77 77 77 77 77
-2.67% 38 38 38 38 38 38 38
0% 0 0 0 0 0 0 0
2.67% -38 -38 -38 -38 -38 -38 -38
5.33% -77 77 -77 77 -77 -77 -77
8.00% -115 -115 -115 -115 -115 -115 -115
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-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -26 -26 -26 -26 -26 -26 -26
-5.33% -17 -17 -17 -17 -17 -17 -17
-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% 17 17 17 17 17 17 17
8.00% 26 26 26 26 26 26 26
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