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-0.03

-0.03

0.69

0.52

0.35

0.17

0.00

-0.17

-0.35

-0.52

-0.69

M {7tsd  |[M= 0 0 0| &L
M 7t5dH &g 0 0 0/&e
A e = A 35,942 0 35,942 | &Ly
A FEH |2 190,703 0 190,703 | &2
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KR4ABF650007-2026-05 A S 3 HWEME
.00 8,425.00 16,850.00 25,275.00 33,700.00 42,125.00 50,550.00 58,975.00 67,400.00
74
KR4AFD650005-2026-05 HDSILH S 3 HWHM =
0.00 347,000.00 694,000.00 1,041,000.00 1,388,000.00
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0.13
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&
g_r_ 0.00 T 7 T )
EF 0.00 65,000.00 130,000.00 195,000.00 260,000.00
4“ -0.03
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KR4AM7660004-2026-06 SOL TMTOP3IZ A EHME
0.04
0.03
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— 0.01
=
=’l3:.r, 0.00 T ¢ T )
6I' 0.00 21,095.00 42,190.00 63,285.00 84,380.00
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3.ALE| Y & RATHF (XM HSH) [(GEE R )
KR4ABF650007 2026-05 M EdEZSHMEMZ 1,240
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,240 -1,240 -1,240 -1,240 -1,240 -1,240 -1,240
-5.33% -827 -827 -827 -827 -827 -827 -827
-2.67% -413 -413 -413 -413 -413 -413 -413
0% 0 0 0 0 0 0 0
2.67% 413 413 413 413 413 413 413
5.33% 827 827 827 827 827 827 827
8.00% 1,240 1,240 1,240 1,240 1,240 1,240 1,240
KR4AFD650005 2026-05 HDLHS S /M E M= 1,053
7|Z=ApLto] HE M




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,053 -1,053 -1,053 -1,053 -1,053 -1,053 -1,053
-5.33% -702 -702 -702 -702 -702 -702 -702
-2.67% -351 -351 -351 -351 -351 -351 -351

0% 0 0 0 0 0 0 0
2.67% 351 351 351 351 351 351 351
5.33% 702 702 702 702 702 702 702
8.00% 1,053 1,053 1,053 1,053 1,053 1,053 1,053

KR4AFV650003 2026-05 ot MI/EM = 580
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -580 -580 -580 -580 -580 -580 -580
-5.33% -387 -387 -387 -387 -387 -387 -387
-2.67% -193 -193 -193 -193 -193 -193 -193

0% 0 0 0 0 0 0 0
2.67% 193 193 193 193 193 193 193
5.33% 387 387 387 387 387 387 387
8.00% 580 580 580 580 580 580 580
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0.28
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0.14

0.07

0.00
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KR4BAFBCA614-Z A 1| 2| £ 2|M € 2605W2 1,150.0

0.00 +
0.00
0.00
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ol
irﬁ 0.00 T T T T T T T 1
EF 0.00 287.50 575.00 862.50 1,150.00 1,437.50 1,725.00 2,012.50 2,300.00
4“ 0.00
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0.00
0.00
74
KR4BAFBCA622-2 A 1| 2| 22|m € 2605W2 1,152.5
0.00 -
0.00
0.00
— 0.00
=l
E‘r' 0.00 T T T L T T T 1
SI' 0.00 288.13 576.25 864.38 1,152.50 1,440.63 1,728.75 2,016.88 2,305.00
4“ 0.00
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0.00
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3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4A01660005 2026-06 DA I 200K =M E 598
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -598 -598 -598 -598 -598 -598 -598
-5.33% -399 -399 -399 -399 -399 -399 -399
-2.67% -199 -199 -199 -199 -199 -199 -199
0% 0 0 0 0 0 0 0
2.67% 199 199 199 199 199 199 199
5.33% 399 399 399 399 399 399 399
8.00% 598 598 598 598 598 598 598
KR4A11650004 2026-05 AE™MRPHEME 630
7| ZEX4ke| HEd




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -630 -630 -630 -630 -630 -630 -630
-5.33% -420 -420 -420 -420 -420 -420 -420
-2.67% -210 -210 -210 -210 -210 -210 -210

0% 0 0 0 0 0 0 0
2.67% 210 210 210 210 210 210 210
5.33% 420 420 420 420 420 420 420
8.00% 630 630 630 630 630 630 630

KR4BAFBCA614 AALREEIM C 2605W2 1,150.0 1,840
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,840 1,840 1,840 1,840 1,840 1,840 1,840
-5.33% 1,227 1,227 1,227 1,227 1,227 1,227 1,227
-2.67% 613 613 613 613 613 613 613

0% 0 0 0 0 0 0 0
2.67% -613 -613 -613 -613 -613 -613 -613
5.33% -1,227 -1,227 -1,227 -1,227 -1,227 -1,227 -1,227
8.00% -1,840 -1,840 -1,840 -1,840 -1,840 -1,840 -1,840
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,242 1,242 1,242 1,242 1,242 1,242 1,242
-5.33% 828 828 828 828 828 828 828
-2.67% 414 414 414 414 414 414 414

0% 0 0 0 0 0 0 0
2.67% -414 -414 -414 -414 -414 -414 -414
5.33% -828 -828 -828 -828 -828 -828 -828
8.00% -1,242 -1,242 -1,242 -1,242 -1,242 -1,242 -1,242
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7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -73 -73 -73 -73 -73 -73 -73
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 49 49 49 49 49 49 49
8.00% 73 73 73 73 73 73 73
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0.00

0.00

0.00

0.00
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0.00

0.00

.00 117.13

T T
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T 1
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0.00

/

0.00

0.00
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0.00
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T T
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/
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/
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0.00
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0.00
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/

0.00
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0.00
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/

0.00
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.00 79.33

T T
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0.00
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0.00

0.00

72

SN6-SOYBEAN FUTURE Jul26

0.00
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0.00

/
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T T
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T
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0.00
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KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

289.68 579.35 869.03 1,158.70 1,448.38 1,738.05 2,027.73

2,317.40

0.00

0.00

0.00

0.00 -
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KR4A05650002-2026-05 O|L| 2 A 1| 200 ME

0.00

0.00

0.00

0.00

0.00

289.15 578.29 867.44 1,156.58 1,445.73 1,734.87 2,024.02

2,313.16

0.00

0.00

0.00

0.00 -



0.10

0.07

0.05

0.02

0.00

-0.02

-0.05

-0.07

-0.10

0.28

0.21

0.14

0.07

0.00

-0.07

-0.14

-0.21

-0.28

0.84

0.42

0.00

-0.42

-0.84

-1.25

-1.67

KR4AOF650001-2026-05 FAIEHEIAJfHME

.00 49,400.00 M0.00 148,200.00

1

197,600.00

/

/

72

KR4A11650004-2026-05 A M X7 E M E

/

/

/

/

.00 137,500.00

412,500.00

/{,c;oo.oo

1

550,000.00

/

/

72

KR4A50650006-2026-05 SKSIO| Sl A7 E M E

/

/

/

/

.00 836,500.00 /l’,{?:,E)O0.00 2,509,500.00

1

3,346,000.00




KR4AFT650007-2026-05 CH LA 7/EME

0.03
0.02
0.02
— 0.01
3]
ird 0.00 T T T T T T T 1
BF 0.00 8,250.00 16,500.00 24,750.00 33,000.00 41,250.00 49,500.00 57,750.00 66,000.00
4“ -0.01
-0.02
-0.02
-0.03 -
74
3. ALE| 2 &0l xH T (X| &40 A S l) CHY|- 8 OHR])
KR4A01660005 2026-06 DA I200X| =M E 138
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -138 -138 -138 -138 -138 -138 -138
-5.33% -92 -92 -92 -92 -92 -92 -92
-2.67% -46 -46 -46 -46 -46 -46 -46
0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 92 92 92 92 92 92 92
8.00% 138 138 138 138 138 138 138
KR4A05650002 2026-05 OJL|RAI200 M= 14
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -14 -14 -14 -14 -14 -14 -14
-5.33% -9 -9 -9 -9 -9 -9 -9
-2.67% -5 -5 -5 -5 -5 -5 -5
0% 0 0 0 0 0 0 0
2.67% 5 5 5 5 5 5
5.33% 9 9 9 9 9 9 9
8.00% 14 14 14 14 14 14 14
KR4AOF650001 2026-05 SAIZHEIAJIHME 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% 0 0 0 0 0 0
-2.67% 0 0 0 0 0
0% 0 0 0




2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 1 1 1 1 1 1
KR4A11650004 2026-05 Y dTAPIHE M= 49

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 33 33 33 33 33 33 33
8.00% 49 49 49 49 49 49 49
KR4A50650006 2026-05 SKSIO| AT HM =2 15

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -15 -15 -15 -15 -15 -15 -15
-5.33% -10 -10 -10 -10 -10 -10 -10
-2.67% -5 -5 -5 -5 -5 -5 -5
0% 0 0 0 0 0 0 0
2.67% 5 5 5 5 5 5 5
5.33% 10 10 10 10 10 10 10
8.00% 15 15 15 15 15 15 15
KR4AFT650007 2026-05 R HEIHEM = 2

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
8.00% 2 2 2 2 2 2 2
4. IPEEES| Z|CHEM 4 FH(VaR : 99%HE|FTE,10U7|EF) (EHI: = THR)
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2 2026-05-07

SOLX}o|LtZA 7|9 CSI500

AFXEH
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7{eich &
M Xl A2 0 0| &Q|
A NES ] 5,869 0 5,869 | & 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 0.26 0.52 0.78 1.04 1.30 1.56 1.82 2.08
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| 468
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
=]



2026-05-08
2026-05-07

Al
7=

— 4 —
ofl | ~ of!
&l &
s 5
8 oF oF
x i i
o | O
o 2
o~
o~
R,
S
]
o | O <))
—
o
(o)}
a
(o] ~—~
oo S N KH
> S ~ N
3 ol
2 3 e
3 o Rr -
o) 3 ~ K
e © <
(%] O —_—
o = [}
= 1 o 5 <
& & o = X
Ok | oju © o 20 2 =
%1 | 3 2 ) 3 x 9
> ; a3 %
S i 4= >
| ) = U0 s
Klo | Klo S = 0 ar
== ” 4z o
OF | oF Ho 2 0
g Tl =3
K1 g K4 2N
JI — JI At
or or © =7
ik 4 W3 )
| JF or m m = of
Ko g 8 8 8 8°8 8 8 =g o Hin
=3 =} 1=} =} =} =} =} I} =} =} 11} <0
~ - =) 0
=) (B =3 E]
o o0 <



2026-05-08
2026-05-07

oll

Al
7=

Ho

oll

T
K0 | KO
o m
LN
Qo
o | O
o m
LN
©
afu | ofu
Pl
|
Ko |Ko
NN
(o] =R o] =
IHkS
PRI

Ki

ol

| &

ol
P

.l

2. BH7[A|

HCK6-HSCEI Futures May26

0.00

4,396.00 6,594.00 8,792.00 10,990.00 13,188.00  15,386.00 17,584.00

2,198.00

onl

132

HSCEI Futures May26

HCK6

on

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

4. mpMArE O



2026-05-08
2026-05-07

Of &= (2)

O ==(1)

1,821 0 1,821

30,091 -30,091

U7|AHe| &

A

19

=

KR4B01658651-T A 1| 200 C 202605 865.0

0.00

0.00

0.00

0.00

0.00

216.25

432.50 648.75 865.00 1,081.25 1,297.50 1,513.75

1,730.00

0.00

0.00

0.00

0.00 -

712

KR4B01658677- 21| 200 C 202605 867.5

0.00

0.00

0.00

0.00

0.00

216.88

433.75 650.63 867.50 1,084.38 1,301.25 1,518.13

1,735.00

0.00

0.00

0.00

0.00 -




KR4C01658650-2 A 11| 200 P 202605 865.0

0.00
0.00
0.00
— 0.00
ol
iir- 0.00 T T T 7 T T T )
35 000O.I]O 216.25 432.50 648.75 865.00 1,081.25 1,297.50 1,513.75 1,730.00
0.00
0.00
0.00 -
7}
3. AL 29 F RS @{CH2 M43 ) ST
KR4B01658651 T AI200 C 202605 865.0 19
7| £RHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 -1 -2 -4 -8 -13 -19
-5.33% 0 0 0 -1 -3 -6 -10
-2.67% 0 0 0 0 -1 -2 -5
0% 0 0 0 0 0 -1 -2
2.67% 0 0 0 0 0 0 -1
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4B01658677 T AI200 C 202605 867.5 18
7| £ O] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 -1 -2 -4 -7 -12 -18
-5.33% 0 0 0 -1 -3 -6 -9
-2.67% 0 0 0 0 -1 -2 -4
0% 0 0 0 0 0 -1 -2
2.67% 0 0 0 0 0 0 -1
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4C01658650 T AI200 P 202605 865.0 9
7| £ O] HE A
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 -1 -2 -4 -6 -9
-5.33% 0 0 -1 -1 -3 -5
-2.67% 0 0 -1 -1 -2
0% 0 0 0 0 -1




2.67%
5.33%
8.00%

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

e

4. OpMArE O



2026-05-08
2026-05-07

oll

Al
7=

Ho

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 2026-05-08
2 2026-05-07

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

289.68 579.35 869.03 1,158.70 1,448.38 1,738.05 2,027.73 2,317.40

0.00

0.00

0.00

0.00 -

712

KR4A05650002-2026-05 O|L| 2 A 1| 200 ME

0.00

0.00

0.00

0.00

0.00

289.15 578.29 867.44 1,156.58 1,445.73 1,734.87 2,024.02 2,313.16

0.00

0.00

0.00

0.00 -



KR4A11650004-2026-05 A M X7 H M E
0.28
0.21
0.14
— 0.07
ol
iir- 0.00 T 7 T )
3r 0.00 137,500.00 275,000.00 412,500.00 550,000.00
4“ -0.07
-0.14
-0.21
-0.28 -
7t
KR4A50650006-2026-05 SKSIO| S| A7\ EME
1.67
1.25
0.84
— 0.42
ol
;"ir, 0.00 T ¢ T )
6|' 0.00 836,500.00 1,673,000.00 2,509,500.00 3,346,000.00
<‘IJ -0.42
-0.84
1.25
1.67
7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) [(GEE R )
KR4A01660005 2026-06 DAL 200K | =M= 115
7| Z=ApLo| HE M
7t4 -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
KR4A05650002 2026-05 O|L|ZAL200 M= 14

7|Z=Rtel BiE g




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -14 -14 -14 -14 -14 -14 -14
-5.33% -9 -9 -9 9 -9 -9 -9
-2.67% -5 -5 -5 -5 -5 -5 -5

0% 0 0 0 0 0 0 0
2.67% 5 5 5 5 5
5.33% 9 9 9 9 9 9 9
8.00% 14 14 14 14 14 14 14

KR4A11650004 2026-05 f TN EM = 2
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
8.00% 2 2 2 2 2 2 2

KR4A50650006 2026-05 SKSIO|HATH M Z 11
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11 -1 -11 -11 -11 -11 -11
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -4 -4 -4 -4 -4 -4 -4

0% 0 0 0 0 0 0 0
2.67% 4 4 4 4 4
5.33% 7 7 7 7 7 7 7
8.00% 11 11 11 11 11 11 11

4. IPEEEQ| Z|CHEMO Y FH(VaR : 99%HE|FE,10U7|F) (CH:akR)




2 2026-05-08
2 2026-05-07

M INES e 0 0| &t
A K| A2l 6,781 0 6,781 %

U7|AHe| &

ol
4

F=

2108840319ID-ICE GLOBAL CARBON FUTURES INDEX 260319(

0.00

0.00

0.00

0.00

0.00

0.30 0.59 0.89 1.18 1.48 1.77 2.07

2.36

0.00

0.00

0.00

0.00 -

74

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

0.00

0.00

0.00

0.00

0.00

0.30 0.59 0.89 1.18 1.48 1.77 2.07

2.36

0.00

0.00

0.00

0.00 -



3. ALIE| 8 £ FZHSEIHE L E=H)

2108840319/ ICE GLOBAL CARBON FUTURES INDEX 260319(
2108841218l ICE Global Carbon Futures Index(ER) (|

O X|C&A0| A3 U(VaR : 99% A2 EFE,10L7|F)

FI\'I
£
£
2
o



SAIY  2026-05-08
2026-05-07

7eithd AHeled Of==(1)
A 0 0 0
Al E3} ME 0 0 0/ &2
A 4914 0 4,914
A &2t ME 0 2,331 -2,331| &2
2. M7|A|-He| &l x
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&l
;'ir- 0.00
BF 0.00 19.01 38.03 57.04 76.05 95.06 114.08 133.09 152.10
‘HJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (THREH TR
FXW213G4W KRW/EUR 29-05-26E 187
MOZ26 ECX EMISSION Dec26 393
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS

680



SAY  2026-05-08
712 2026-05-07

O

FSOLXIO|LIEf -2 CSIZSHAE

ol

I

At FHEH |2¥ 0 0 0| &
A INES 22 0 0 0| &
A f715H  |[2¥ 1,333 0 1,333| &9
=4 INES Lo 1,741 0 1,741/ &2

o

2. WI|MHEe &

B

17

4

3. A2 & RXHF (X &AL TAH)
SWCSI00000 £ BHCSI Index 250620 (O] 2H)
SWSOLO0000( CSI Photovoltaic Industry Index (PR)
SWSOL0000( £ BFCSI Index 250930 (M| 2| %)
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260325(

4. Y EO| ZHEHYZTH(VaR : 99%MUEITFE,1027|F)




2 2026-05-08
2 2026-05-07

M INES e 0 0%
A K| A2l 5,312 0 5312 &

U7|AHe| &

A

A

19

=

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

0.00

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

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

0.00

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 -



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 -

SWSTAR000031-STAR 50 INDEX (NTR) 260107(H| 2] X)

.00 0.05 0.11 0.16 0.21 0.26 0.32 0.37 0.42
7tA
SWSTAR000032-STAR 50 INDEX (NTR) 260319(0| 2H)
.00 0.05 0.11 0.16 O.él 0.‘26 0.52 0.":’»7 0.;12
7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
SWSTARO0O(STAR 50 INDEX (NTR) 251218(7| ) 15
SWSTAROO0O(STAR 50 INDEX (NTR) 251218(NH) 51
SWSTARO00(STAR 50 INDEX (NTR) 260107(H| 2| X) 259
SWSTARO0O(STAR 50 INDEX (NTR) 260319(0| 2H) 96
4. TIPS AEC| &MU H(VaR : 99%LEITE,10Y7|F) (GEE R



SAY  2026-05-08
712 2026-05-07

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

Of &= (2)

O ==(1)

1,704 3,210

26,050 2,714

U7|AHe| &

o

4

=

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

0.00

0.00

0.00

0.00

0.00

00
W4

289.68 579.35 869.03 1,158.70 1,448.38 1,738.05 2,027.73

2,317.40

0.00

0.00

0.00

0.00 -

KR4AOF650001-2026-05 FMHEHEIAIIEHME

0.10

0.07

0.05

0.02

0.00
.00

49,400.00 148,200.00

98,800.00

197,600.00

-0.02

-0.05

-0.07




0.28

0.14

0.07

0.00

-0.07

-0.14

-0.21

-0.28

0.84

0.42

0.00

-0.42

-0.84

-1.25

-1.67

0.55

0.41

0.27

0.14

0.00

-0.14

-0.27

-0.41

-0.55

KR4A11650004-2026-05 A M X7 EHME

/

/

/

/

.00 137,500.00 /{,0'00.00 412,500.00 550,000.00

/

/

72

KR4A50650006-2026-05 SKSIO| S| A7\ EME

/

/

/

/

.00 836,500.00 /{3,600.00 2,509,500.00 3,346,000.00

/

/

72

KR4AC1650002-2026-05 SK7H'HM &

.

o~

~.

.00 272,500.00 545,01%\ 817,500.00 1,090,000.00




KR4ACF650006-2026-05 77t /|H M E

0.05 -
0.03
0.02
— 001
&l
T 500 : ; : ‘
ol 0.00 22,725.00 45,450.00 68,175.00 90,900.00
WM 01
-0.02
-0.03
-0.05
72
KR4AFT650007-2026-05 [ S 7| HME
0.03
0.02
0.02
— 001
ol
E‘r' 0.00 T T T J T T T 1
ol 0.00 8250.00  16,500.00  24,750.00 ~33,000.00 41,250.00 49,500.00 57,750.00  66,000.00
WM 01
-0.02
-0.02
-0.03 -
7t
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
KR4A01660005 2026-06 DAL 200K | =M= 1,633
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,633 -1,633 -1,633 -1,633 -1,633 -1,633 -1,633
-5.33% -1,089 -1,089 -1,089 -1,089 -1,089 -1,089 -1,089
-2.67% -544 -544 -544 -544 -544 -544 -544
0% 0 0 0 0 0 0 0
2.67% 544 544 544 544 544 544 544
5.33% 1,089 1,089 1,089 1,089 1,089 1,089 1,089
8.00% 1,633 1,633 1,633 1,633 1,633 1,633 1,633
KR4AOF650001 2026-05 SARHEIAIIHM S 15

7| Z=Rpetel




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -15 -15 -15 -15 -15 -15 -15
-5.33% -10 -10 -10 -10 -10 -10 -10
-2.67% -5 -5 -5 -5 -5 -5 -5

0% 0 0 0 0 0 0 0
2.67% 5 5 5 5 5 5 5
5.33% 10 10 10 10 10 10 10
8.00% 15 15 15 15 15 15 15

KR4A11650004 2026-05 f TN EM = 224
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -224 224 -224 -224 -224 -224 -224
-5.33% -150 -150 -150 -150 -150 -150 -150
-2.67% -75 -75 -75 -75 -75 -75 -75

0% 0 0 0 0 0 0 0
2.67% 75 75 75 75 75 75 75
5.33% 150 150 150 150 150 150 150
8.00% 224 224 224 224 224 224 224

KR4A50650006 2026-05 SKSIO|HATH M Z 143
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -143 -143 -143 -143 -143 -143 -143
-5.33% -95 -95 -95 -95 -95 -95 -95
-2.67% -48 -48 -48 -48 -48 -48 -48

0% 0 0 0 0 0 0 0
2.67% 48 48 48 48 48 48 48
5.33% 95 95 95 95 95 95 95
8.00% 143 143 143 143 143 143 143

KR4AC1650002 2026-05 SK/HE M= 101
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 101 101 101 101 101 101 101
-5.33% 67 67 67 67 67 67 67
-2.67% 34 34 34 34 34 34 34

0% 0 0 0 0 0 0 0
2.67% -34 -34 -34 -34 -34 -34 -34
5.33% -67 -67 -67 -67 -67 -67 -67
8.00% -101 -101 -101 -101 -101 -101 -101

KR4ACF650006 2026-05 7t7t/ E M= 115
7| BXHte| MBS

7t -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
KR4AFT650007 2026-05 R HHIHE M E 52

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -52 -52 -52 -52 -52 -52 -52
-5.33% -35 -35 -35 -35 -35 -35 -35
-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% 35 35 35 35 35 35 35
8.00% 52 52 52 52 52 52 52
4. P EQ| Z|CHEMO Y FH(VaR : 9% E|F=FE,1027|F) (T HHBt2)



SAY  2026-05-08
712 2026-05-07

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

A INES Ma 0 0 0
tllgt NES ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A X|= ME 61,858 0 61,858
A Al d= 275 0 275/ YU
A S35t ME 10,302 0 10,302 | ZLY
2. M7|A ™| &l X
ESM6-S&P500 EMINI FUT JUN26
0.01
0.01
0.00
— 0.00
&l
ir- 0.00 T T T 7 T T T )
BF 0.00 1,847.38 3,694.75 5,542.13 7,389.50 9,236.88 11,084.25 12,931.63 14,779.00
‘HJ 0.00
0.00
-0.01
-0.01 -
7t
HWAMG6-SP500 MIC EMIN FUTJun26
0.01
0.01
0.00
— 0.00
2
?—r' 0.00 T T T J T T T 1
ol 0.00 1,847.38 3,694.75 5,542.13 7,389.50 9,236.88 11,084.25 12,931.63 14,779.00
'('IJ 0.00
0.00
-0.01




-0.01 -

712

KR4A75650007-2026-05 H&{ME

0.00
0.00
0.00
— 0.00
ol
?_r_ 0.00 T 7 T T T )
ol 0.00 362.75 725.50 1,088.25 1,451.00 1,813.75 2,176.50 2,539.25 2,902.00
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESM6 S&P500 EMINI FUT JUN26 4,949
HWAM®6 SP500 MIC EMIN FUTJun26 22
KR4A7565002026-05 H&{ M= 824
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) (Erl: 42t g)



2. WI|MHEe &

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

SAY  2026-05-08
712 2026-05-07

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

il ft5H  |ME 0 0 0
At FHEH  |ME 0 0 0| LK
il 3t ME 0 0 0| ZLY
= ]715d  |ME 29,121 0 29,121

FA ft5H |2 761 0 761 | &Ly
=A =2} M= 3,787 0 3,787 | &4

19

=

HWBM®6-NASD100 MICRO EMIN JUN26

0.00

7,179.19 14,358.38  21,537.56_728,716.75  35,895.94  43,075.13  50,254.31  57,433.50

72

KR4A75650007-2026-05 HE{ M &

.00

362.75 725.50 1,088.25 1,451.00 1,813.75 2,176.50 2,539.25 2,902.00




0.00 -

712

NQM6-NASDAQ 100 E-MINI Dec20

0.03
0.02
0.01
— 0.01
3|
Err 0.00 T T T J T T T 1
Or 0.00 7,179.19 14,358.38 21,537.56 28,716.75 35,895.94 43,075.13 50,254.31 57,433.50
<‘IJ -0.01
-0.01
-0.02
-0.03 -
74
3. ALI2|E £l X HF (X|CHE=4 0|3 H) (THI B TR
HWBM6 NASD100 MICRO EMIN JUN26 61
KR4A756500 2026-05 H2{ME 303
NQM6 NASDAQ 100 E-MINI Dec20 2,330
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (GE R L))



SAIY  2026-05-08
712 2026-05-07
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
M INES A8 0 0%
A K| A2l 349,345 0 349,345 | &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

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

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

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

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

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

00

72

SWKEDI000172-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000173-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)




