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—~ 0.00

— 0.00 T T T 7 T
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0.00
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SOLEMTOP3E 2 A28 H 2| X| M & X|=(F4)

U7|AHe| &

A

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03

0.66

0.50

0.33

0.17

0.00

-0.17

-0.33

-0.50

-0.66

M {7tsd  |[M= 0 0 0| &L
M 7t5dH &g 0 0 0/&e
A e = A 17,460 0 17,460 | LY
A S5 |2 153,713 0 153,713 | &2
Q=
KR4ABF660006-2026-06 A S 3 HWEME
.00 7,162.50 14,325.00 21,487.50 28,650.00 35,812.50 42,975.00 50,137.50 57,300.00
74
KR4AFD660004-2026-06 HDBILH S 3 HIWHM =
0.00 331,500.00 663,000.00 994,500.00 1,326,000.00




KR4AFV660002-2026-06 SISt MI|HME
0.11
0.09
0.06
— 0.03
&
g_r_ 0.00 T 7 T )
EF 0.00 56,900.00 113,800.00 170,700.00 227,600.00
4“ -0.03
-0.06
-0.09
-0.11 -
7t
KR4AM7660004-2026-06 SOL TMTOP3IZ A EHME
0.04
0.03
0.02
— 0.01
=
;—r' 0.00 T T T J T T T 1
6I' 0.00 9,325.00 18,650.00 27,975.00 37,300.00 46,625.00 55,950.00 65,275.00 74,600.00
<‘IJ -0.01
-0.02
-0.03
-0.04 -
74
3.ALE| Y & RATHF (XM HSH) (THEHDERI)
KR4ABF660006 2026-06 M EdEZSYMEMZ 407
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -407 -407 -407 -407 -407 -407 -407
-5.33% =272 =272 -272 =272 =272 -272 -272
-2.67% -136 -136 -136 -136 -136 -136 -136
0% 0 0 0 0 0 0 0
2.67% 136 136 136 136 136 136 136
5.33% 272 272 272 272 272 272 272
8.00% 407 407 407 407 407 407 407
KR4AFD660004 2026-06 HDHHE S YME M= 728
7|Z=ApLto] HE M




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -728 -728 -728 -728 -728 -728 -728
-5.33% -486 -486 -486 -486 -486 -486 -486
-2.67% -243 -243 -243 -243 -243 -243 -243

0% 0 0 0 0 0 0 0
2.67% 243 243 243 243 243 243 243
5.33% 486 486 486 486 486 486 486
8.00% 728 728 728 728 728 728 728

KR4AFV660002 2026-06 ot MIEM = 270
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -270 -270 -270 -270 -270 -270 -270
-5.33% -180 -180 -180 -180 -180 -180 -180
-2.67% -90 -90 -90 -90 -90 -90 -90

0% 0 0 0 0 0 0 0
2.67% 90 90 90 90 90 90 90
5.33% 180 180 180 180 180 180 180
8.00% 270 270 270 270 270 270 270
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SOL 200E}ZIf| EE|7HHEE N

OH==(1) =) =ZEXH(1-2)

Al e = A 0 45,990 -45,990| &L
= A FHEH  |ME 24,182 45,148 -20,966 | & LK
TE7|A|He| &=
KR4A01660005-2026-06 R A Il 200X| =M &

0.00

0.00

0.00
— 0.00
3]
E‘r' 0.00 T T T 1 T T T 1
6r 0.00 307.00 614.00 921.00 1,228.00 1,535.00 1,842.00 2,149.00 2,456.00
<‘IJ 0.00

0.00

0.00

0.00 -

74
KR4A11660003-2026-06 A M X7 EH M E

0.30

0.23

0.15
— 0.08
3]
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 150,000.00 300,000.00 450,000.00 600,000.00
4“ -0.08

-0.15

-0.23

-0.30 -




KR4BAFBEA925-Z A I| 2| & 2|m € 2605W4 1,227.5

0.00 +
0.00
0.00
— 0.00
ol
ir‘ 0.00 T T T T T T T 1
?IE 0.00 306.88 613.75 920.63 1,227.50 1,534.38 1,841.25 2,148.13 2,455.00
0.00
0.00
0.00
0.00
74
KR4BAFBEA933-A A I| ¢ 2 2|M € 2605W4 1,230.0
0.00 -
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T L T T T 1
?II; 0.00 307.50 615.00 922.50 1,230.00 1,537.50 1,845.00 2,152.50 2,460.00
0.00
0.00
0.00
0.00
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4A01660005 2026-06 DA I|200K| M2 637
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -637 -637 -637 -637 -637 -637 -637
-5.33% -425 -425 -425 -425 -425 -425 -425
-2.67% =212 =212 -212 =212 -212 -212 -212
0% 0 0 0 0 0 0 0
2.67% 212 212 212 212 212 212 212
5.33% 425 425 425 425 425 425 425
8.00% 637 637 637 637 637 637 637
KR4A11660003 2026-06 AE™MAPHEME 1,294
7| ZEX4ke| HEd




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,294 -1,294 -1,294 -1.294 -1,294 -1,294 -1,294
-5.33% -863 -863 -863 -863 -863 -863 -863
-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
5.33% 863 863 863 863 863 863 863
8.00% 1,294 1,294 1,294 1,294 1,294 1,294 1,294

KR4BAFBEA925 [ALIREEIM C 2605W4 1,227.5 2,156
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,156 2,156 2,156 2,156 2,156 2,156 2,156
-5.33% 1,438 1,438 1,438 1,438 1,438 1,438 1,438
-2.67% 719 719 719 719 719 719 719

0% 0 0 0 0 0 0 0
2.67% -719 -719 -719 -719 -719 -719 -719
5.33% -1,438 -1,438 -1,438 -1.438 -1,438 -1,438 -1,438
8.00% -2,156 -2,156 -2,156 -2,156 -2,156 -2,156 -2,156

KR4BAFBEA933 AR ZEIM C 2605W4 1,230.0 1,446
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,446 1,446 1,446 1,446 1,446 1,446 1,446
-5.33% 964 964 964 964 964 964 964
-2.67% 482 482 482 482 482 482 482

0% 0 0 0 0 0 0 0
2.67% -482 -482 -482 -482 -482 -482 -482
5.33% -964 -964 -964 -964 -964 -964 -964
8.00% -1,446 -1,446 -1,446 -1,446 -1,446 -1,446 -1,446
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;"ir, 0.00
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3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
KR4A06660000 2026-06 DAEHM50ME 89
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -89 -89 -89 -89 -89 -89 -89
-5.33% -59 -59 -59 -59 -59 -59 -59
-2.67% -30 -30 -30 -30 -30 -30 -30
0% 0 0 0 0 0 0 0
2.67% 30 30 30 30 30 30 30
5.33% 59 59 59 59 59 59 59
8.00% 89 89 89 89 89 89 89




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2026-05-22

oll

Al
7=

Ho

2026-05-21

oll

= = = =
K0 K0 K0 K0
O O OO0 | O | —
nH mn|O O
© | o™
OO |0 | OO | O | —
(o))
o
[N NeNNelNe) NiNoUNNe) NiNe]
n | o O
© | O)
Ofu | O | ORU | Obu | OK | ORU | Obu
Rl AR A R R Rl el
sl %l | =1
KMo |5 K|
Of |~ | %of | O | O | W~ | Fo
2N OF [wo | <M | <M | OF | wo
EErET R TR
el el B I S R

Ki

ol

| &

ol
P

.l

2. BE7[A|

BONG6-SOYBEAN OIL FUTR Jul26

149.32

o
©
- o
o
i
(2]
)
I |
i
i
m
!
[a2]
()]
o
3 [\
<+ e
~ N
o
. S
o
n
[a2]
L ™
~
oM
~
)
[ee]
i
o
S |
o
o o o o o o o o
S S S S S S S S
o o o o o o o o
ban [ T N e |
rn__n:ou\.

CCN6-COCOA FUTURE Jul26

3,889.00

972.25

5,833.50 6,805.75 7,778.00

4,861.25

2,916.75

1,944.50

0.00



0.00

0.00

712

CN6-CORN FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 116.44

T T

232.88

349.31 465.75 582.19

T

698.63

T 1

815.06 931.50

/

0.00

/

0.00

0.00

72

CTN6-COTTON NO.2 FUTR Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 20.40

T T

40.80

61.20 81.60 102.00

T

122.40

T 1

142.80 163.20

0.00

/

0.00

/

0.00

0.00

72

KCN6-COFFEE 'C' FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 67.08

T T

134.15

201.23 268.30 335.38

T

402.45

T 1

469.53 536.60

0.00

/

0.00
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KR4A75660006-2026-06 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 376.28 752.55 1,128.83 1,505.1 1,881.38 2,257.65 2,633.93 3,010.20

0.00

0.00
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72

KWN6-KC HRW WHEAT FUT Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 174.69 349.38 524.06 698.75 873.44 1,048.13 1,222.81 1,397.50

0.00

/

0.00

/

0.00

0.00

72

SBN6-Sugar #11 (WORLD) Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 3.68 7.37 11.05 14.73 18.41 22.10 25.78 29.46

0.00

/

0.00
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SMN6-SOYBEAN MEAL FUTR Jul26

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 82.73

T T

165.45

248.18 330.90 413.63

T

496.35

T 1

579.08 661.80

/

0.00

/

0.00

0.00

72

SN6-SOYBEAN FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 299.94

T T

599.88

899.81 1,199.75 1,499.69

T

1,799.63

T 1

2,099.56 2,399.50

0.00

/

0.00

/

0.00

0.00

72

WN6-WHEAT FUTURE(CBT) Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 165.13

T T

330.25

495.38 660.50 825.63

T
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T 1
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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

307.00 614.00 921.00 1,228.00 1,535.00

1,842.00 2,149.00 2,456.00

0.00

0.00

0.00

0.00 -

712

KR4A05660001-2026-06 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

307.00 614.00 921.00 1,228.00 1,535.00

1,842.00 2,149.00 2,456.00

0.00

0.00

0.00

0.00 -



KR4A11660003-2026-06 A M X7 H M E
0.30
0.23
0.15
— 0.08
ol
iir- 0.00 T 7 T )
BF 0.00 150,000.00 300,000.00 450,000.00 600,000.00
4“ -0.08
-0.15
-0.23
-0.30 -
7t
KR4A50660005-2026-06 SKSIO| S| A7 EME
1.93
1.45
0.97
— 0.48
=
?i':.r, 0.00 T ¥ T )
6r 0.00 967,000.00 1,934,000.00. 2,901,000.00 3,868,000.00
H ous
-0.97
-1.45
-1.93
7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) [(GEE R )
KR4A01660005 2026-06 DA L|200K|$ME 294
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -294 -294 -294 -294 -294 -294 -294
-5.33% -196 -196 -196 -196 -196 -196 -196
-2.67% -98 -98 -98 -98 -98 -98 -98
0% 0 0 0 0 0 0 0
2.67% 98 98 98 98 98 98 98
5.33% 196 196 196 196 196 196 196
8.00% 294 294 294 294 294 294 294
KR4A05660001 2026-06 O|L|RAI200 M S 10

7|Z=Rtel BiE g




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -3 -3 -3 -3 -3 -3 -3

0% 0 0 0 0 0 0
2.67% 3 3 3 3 3 3
5.33% 7 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
KR4A11660003 2026-06 &f TN EM = 24
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -24 -24 -24 -24 -24 -24 -24
-5.33% -16 -16 -16 -16 -16 -16 -16
-2.67% -8 -8 -8 -8 -8 -8 -8

0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8 8 8
5.33% 16 16 16 16 16 16 16
8.00% 24 24 24 24 24 24 24

KR4A50660005 2026-06 SKSIO|HATHHM Z 23
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23 23 23 23 23 23 23
-5.33% 16 16 16 16 16 16 16
-2.67% 8 8 8 8 8 8 8

0% 0 0 0 0 0 0 0
2.67% -8 -8 -8 -8 -8 -8 -8
5.33% -16 -16 -16 -16 -16 -16 -16
8.00% -23 -23 -23 -23 -23 -23 -23
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SWCSI5000047-CSI 500 NET TOTAL RETURN INDEX 260316(U|
0.00
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0.00 0.26 0.53 0.79 1.05 1.31 1.58 1.84 2.10
0.00
0.00
0.00
0.00
74
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HCK6-HSCEI Futures May26

0.00

4,297.50 6,446.25 8,595.00 10,743.75  12,892.50  15,041.25 17,190.00

2,148.75
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KR4B0166A986-3 A L] 200 C 202606 1,242.5

0.00

0.00

0.00

0.00

0.00

310.63 621.25 931.88 1,242.50 1,553.13 1,863.75 2,174.38

2,485.00

0.00

0.00

0.00

0.00 -
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KR4B0166A994-T A 1| 200 C 202606 1,245.0

0.00

0.00

0.00

0.00

0.00

311.25 622.50 933.75 1,245.00 1,556.25 1,867.50 2,178.75

2,490.00

0.00

0.00

0.00

0.00 -
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KR4C0166A984-T A 1| 200 P 202606 1,242.5

0.00

0.00

0.00

ol
iir- 0.00 T T T ? T T T )
35 0000.30 310.63 621.25 931.88 1,242.50 1,553.13 1,863.75 2,174.38 2,485.00
0.00
0.00
0.00 -
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3. ALE| Y £ R XHE AN N0 AT ) SEIRTTIEY
KR4B0166A986 TAATI200 C 202606 1,242.5 773
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -426 -479 -535 -593 -652 -712 -773
-5.33% -186 -248 -310 -374 -439 -504 -569
-2.67% 27 -40 -108 -176 -245 -314 -383
0% 213 142 71 0 -71 -142 -213
2.67% 372 300 228 156 84 12 -60
5.33% 503 433 362 291 220 148 76
8.00% 610 544 476 408 338 268 198
KR4B0166A994 AAT200 C 202606 1,245.0 1,137
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -632 -709 -790 -874 -960 -1,048 -1,137
-5.33% -279 -368 -459 -552 -646 -741 -837
-2.67% 37 -61 -161 -260 -361 -461 -562
0% 312 208 104 0 -104 -208 -312
2.67% 547 441 336 230 124 19 -87
5.33% 742 639 535 431 326 221 115
8.00% 902 804 704 603 501 398 295
KR4C0166A984 AATII200 P 202606 1,242.5 471
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -292 -326 -361 -397 -434 -471
-5.33% -114 -151 -189 -228 -267 -307 -347
-2.67% 17 -24 -66 -108 -149 -191 -233
0% 130 87 43 0 -43 -87 -130
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Q' 2026-05-21

AOEKRX300Q1 8l A o (F A THHH)

O ==(1) Of &= (2)

295 1,141

= =
23 (M= 2,456 77

U7|AHe| &

A
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=

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

0.00

0.00

0.00

0.00

0.00

307.00 614.00 921.00 1,228.00 1,535.00 1,842.00

2,149.00

2,456.00

0.00

0.00

0.00

0.00 -

712

KR4A05660001-2026-06 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

307.00 614.00 921.00 1,228.00 1,535.00 1,842.00

2,149.00

2,456.00

0.00

0.00

0.00

0.00 -




KR4A50660005-2026-06 SKSIO| Sl A7 E M E

1.45
0.97
— 0.48
3]
g_r— 0.00 T 3 T )
BF 0.00 967,000.00 1,934,000.00. 2,901,000.00 3,868,000.00
‘HJ -0.48
-0.97
-1.45
-1.93
7t4
3. ALt2| 2 &0l X HE (X C& Ao AS) (TH-EHOFRI)
KR4A01660005 2026-06 DA I200X| =M E 123
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -4 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123
KR4A05660001 2026-06 O|L|ZAI200 ME 15
7| Z=X2to| HEd
74 -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
KR4A50660005 2026-06 SKSIO|HATHEM Z 6
7| ZEXtato| HEd
74 -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
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2108840319ID-ICE GLOBAL CARBON FUTURES INDEX 260319(

0.00

0.00

0.00

0.00

0.00

0.31 0.61 0.92 1.22 1.53 1.83 2.14

2.44

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

0.31 0.61 0.92 1.22 1.53 1.83 2.14

2.44

0.00

0.00

0.00

0.00 -
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7eithd AHeled Of==(1)
A 0 0 0
Al E3} ME 0 0 0/ &2
Sl 4,859 0 4,859
A S35t ME 0 2,387 -2,387 | &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 18.85 37.70 56.55 75.40 94.25 113.10 131.95 150.80
‘HJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
FXW213G4W KRW/EUR 29-05-26E 191
MOZ26 ECX EMISSION Dec26 389
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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SWS0L0000032-21 $tcs| Index 250930 (H| 2] X)

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 -
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SWSOL0000039-CSI PHOTOVOLTAIC INDUSTRY INDEX 260325(

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 -



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

0.00

0.00

0.00

0.00

0.00

0.10 0.19 0.29 0.38 0.48 0.57 0.67

0.76

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

0.10 0.19 0.29 0.38 0.48 0.57 0.67

0.76

0.00

0.00

0.00

0.00 -
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0.00
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SWSTAR000031-STAR 50 INDEX (NTR) 260107(H| 2] X)

3. MLIE| 28 £YFZHFE L0 ESH)

SWSTAROOO(STAR 50 INDEX (NTR) 251218(7|-2)
SWSTARO0O0(STAR 50 INDEX (NTR) 251218(NH)
SWSTAROOO(STAR 50 INDEX (NTR) 260107 (Ml 2| )
SWSTARO0O(STAR 50 INDEX (NTR) 260319(0|2H)

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

.00 0.10 0.19 0.29 0.38 0.48 0.57 0.67 0.76
74
SWSTAR000032-STAR 50 INDEX (NTR) 260319(0|2H)
.00 0.10 0.19 0.29 0.38 0.48 0.57 0.67 0.76
74
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KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

00
W4

307.00 614.00 921.00 1,228.00 1,535.00 1,842.00 2,149.00

2,456.00

0.00

0.00

0.00

0.00 -
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KR4A11660003-2026-06 A M X7 H M E

0.30

0.23

0.15

0.08

0.00
.00

150,000.00 300,000.00 450,000.00

600,000.00

-0.08

-0.15

-0.23




0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.62

0.46

0.31

0.15

0.00

-0.15

-0.31

-0.46

-0.62

0.24

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.24

KR4A14660000-2026-06 KTZHE M E

/

/

/

/

.00 27,200.00 /460.00 81,600.00 108,800.00

/

/

72

KR4A22660000-2026-06 A dspIZf H M =

o~

o~

~.

.00 307,500.00 615,0‘(h\ 922,500.00 1,230,000.00

o~

.

o~

72

KR4A24660008-2026-06 LG X7 EHM B

N

o~

~.

.00 117,750.00 235,5%0\ 353,250.00 471,000.00




0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

0.07

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.07

1.45

0.97

0.48

0.00

-0.48

-0.97

-1.45

-1.93

KR4A34660006-2026-06 LG/ EM =

/

/

/

/

.00 61,100.00 /@'00.00 183,300.00

1

244,400.00

/

/

72

KR4A48660000-2026-06 O|Z O S HI|EHME

o~

o~

.00 33,150.00 66,3;)%\ 99,450.00

1

132,600.00

o~

72

KR4A50660005-2026-06 SKSIO| S A |E M E

/

/

/

/

.00 967,000.00 /{&E)O0.00 2,901,000.00

1

3,868,000.00




1.05

0.70

0.35

0.00

-0.35

-0.70

-1.05

-1.39

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.15

0.11

0.08

0.04

0.00

-0.04

-0.08

-0.11

-0.15

KR4AB3660001-2026-06 112{OtHI|EHME

/

/

/

/

.00 697,000.00 /14(')00.00 2,091,000.00 2,788,000.00

/

/

72

KR4ACF660005-2026-06 717} L7/ E M E

T~

o~

.00 20,825.00 41,6;%\ 62,475.00 83,300.00

~

72

KR4AFM660003-2026-06 LM ZI|H M E

N

o~

~.

.00 76,550.00 153,]?@0\ 229,650.00 306,200.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH =4 DER)
KR4A01660005 2026-06 [AL200K|+=ME 564

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -564 -564 -564 -564 -564 -564 -564
-5.33% -376 -376 -376 -376 -376 -376 -376
-2.67% -188 -188 -188 -188 -188 -188 -188
0% 0 0 0 0 0 0 0
2.67% 188 188 188 188 188 188 188
5.33% 376 376 376 376 376 376 376
8.00% 564 564 564 564 564 564 564
KR4A11660003 2026-06 tf d™RIHE M Z 248

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -248 -248 -248 -248 -248 -248 -248
-5.33% -165 -165 -165 -165 -165 -165 -165
-2.67% -83 -83 -83 -83 -83 -83 -83
0% 0 0 0 0 0 0 0
2.67% 83 83 83 83 83 83 83
5.33% 165 165 165 165 165 165 165
8.00% 248 248 248 248 248 248 248
KR4A14660000 2026-06 KTHE M= 34

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -34 -34 -34 -34 -34 -34 -34
-5.33% -23 -23 -23 -23 -23 -23 -23
-2.67% -11 -11 -11 -11 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 23 23 23 23 23 23 23
8.00% 34 34 34 34 34 34 34
KR4A22660000 2026-06 &H’dSDIZHEM = 67

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 67 67 67 67 67 67 67
-5.33% 44 44 44 44 44 44 44
-2.67% 22 22 22 22 22 22 22
0% 0 0 0 0 0 0 0
2.67% -22 -22 -22 -22 -22 -22 -22
5.33% -44 -44 -44 -44 -44 -44 -44
8.00% -67 -67 -67 -67 -67 -67 -67
KR4A24660008 2026-06 LGHXHEM = 21

7| £ XL

S




7t -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

0% 0 0 0 0 0 0
2.67% -7 -7 -7 -7 -7 -7 -7
5.33% -14 -14 -14 -14 -14 -14 -14
8.00% -21 -21 -21 -21 -21 -21 -21

KR4A34660006 2026-06 LG7HEHM = 67
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -67 -67 -67 -67 -67 -67 -67
-5.33% -44 -44 -44 -44 -44 -44 -44
-2.67% -22 22 -22 22 -22 -22 -22

0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 44 44 44 44 44 44 44
8.00% 67 67 67 67 67 67 67

KR4A48660000 2026-06 O[O MBS HINEM = 62
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 62 62 62 62 62 62 62
-5.33% 41 41 41 41 41 41 41
-2.67% 21 21 21 21 21 21 21

0% 0 0 0 0 0 0 0
2.67% -21 -21 -21 -21 -21 -21 -21
5.33% -41 -41 -41 -41 -41 -41 -41
8.00% -62 -62 -62 -62 -62 -62 -62

KR4A50660005 2026-06 SKSIO|HATHH M Z 168
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -168 -168 -168 -168 -168 -168 -168
-5.33% -112 -112 -112 -112 -112 -112 -112
-2.67% -56 -56 -56 -56 -56 -56 -56

0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 112 112 112 112 112 112 112
8.00% 168 168 168 168 168 168 168

KR4AB3660001 2026-06 12Ot HM = 2
7| BXHte| MBS

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

KR4ACF660005 2026-06 7t7t7/NE M= 107
7| =R AbO| EH 5

A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 107 107 107 107 107 107 107
-5.33% 71 71 71 71 71 71 71
-2.67% 36 36 36 36 36 36 36

0% 0 0 0 0 0 0 0
2.67% -36 -36 -36 -36 -36 -36 -36
5.33% -71 -71 -71 -71 -71 -71 -71
8.00% -107 -107 -107 -107 -107 -107 -107

KR4AFM660003 2026-06 LMo ZIHHMZ 26
7| ZRHAto| HE Y

7t -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

4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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~
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SAY  2026-05-22
712 2026-05-21

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 60,329 0 60,329
A Al d= 278 0 278 YU
A S35t ME 10,686 0 10,686 | & LY
2. M7|A ™| &l X
ESM6-S&P500 EMINI FUT JUN26
0.01
0.01
0.00
— 0.00
&l
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,862.94 3,725.88 5,588.81 7,451.75 9,314.69 11,177.63 13,040.56 14,903.50
‘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 1,862.94 3,725.88 5,588.81 7,451.75 9,314.69 11,177.63 13,040.56 14,903.50
'('IJ 0.00
0.00
-0.01




-0.01 -
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