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4 (4r
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=E

4

ESM6-S&P500 EMINI FUT JUN26

0.01

0.01

0.00

—~ 0.00

— 0.00 T T T 7 T
ol 0.00 1,895.44 3,790.88 5,686.31 7,581.75 9,477.19 11,372.63  13,268.06  15,163.50

0.00

0.00

-0.01

-0.01 -

e

HWAM®6-SP500 MIC EMIN FUTJun26

0.01

0.01

0.00

—~ 0.00

— 0.00 T T T ’ T
ol 0.00 1,895.44 3,790.88 5,686.31 7,581.75 9,477.19 11,372.63  13,268.06  15,163.50
A 0.00

0.00

-0.01

-0.01 -
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2. WI|MHEe &

74 2H CH A
A INES Ma 0 0 0
A K| ME 1,139 0 1,139

19

=

ESM6-S&P500 EMINI FUT JUN26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,895.44 3,790.88 5,686.31 7,581.75 9,477.19 11,372.63  13,268.06  15,163.50

0.00
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-0.01
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SOLEZE|O{HHESOTMAM A =S4

2. T7|A| "ol &

A

A f7t5d  |ME 0 0 o1&
tllgt {715d |24 0 0 0
A {7tsd  |M=E 0 23,530 -23,530| & LY
A 27t5H  |SM 0 0 0
o) B
KR4A50660005-2026-06 SKSFO| S 27 B &8
2.35
1.76
1.18
0.59
0.00
0.00 1,176,500.00 2,353,000.00. 3,529,500.00 4,706,000.00
-0.59
-1.18
1.76
2.35
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THEHDERI)
AOPLTRUCC PLTR US 05/29/26 C145 EQUITY 13
AOPLTRUCP' PLTR US 05/29/26 P145 EQUITY 51
KR4A506600 2026-06 SKSIO|HATNHME 1,882
MEO| x| MoASH(VaR : 99%AE|EF, 10U 7| E) (THl-E TR
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SAY
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2026-06-01
2026-05-29

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

0.69

0.52

0.35

0.17

0.00

-0.17

-0.35

-0.52

-0.69

MR {ItEd  |ME 0 0 0 S
M 7t5dH &g 0 0 0/&e
A e = A 18,027 0 18,027 | &Ly
A - B = 155,094 0 155,094 | & 2

Q=
KR4ABF660006-2026-06 A S 3 HWEME
.00 7,000.00 14,000.00 21,000.00 28,000.00 35,000.00 42,000.00 49,000.00 56,000.00
74
KR4AFD660004-2026-06 HDBILH S 3 HIWHM =
0.00 346,500.00 693,000.00 1,039,500.00 1,386,000.00




KR4AFV660002-2026-06 SISt MI|HME
0.12
0.09
0.06
— 0.03
&
iir— 0.00 T 7 T )
EF 0.00 61,550.00 123,100.00 184,650.00 246,200.00
4“ -0.03
-0.06
-0.09
-0.12 -
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 9,408.75 18,817.50 28,226.25 37,635.00 47,043.75 56,452.50 65,861.25 75,270.00
<‘IJ -0.01
-0.02
-0.03
-0.04 -
74
3. AL 2|2 &0 AXRHE (XL & A0| A ) [(GEE R )
KR4ABF660006 2026-06 M EdEZSYMEMZ 397
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -397 -397 -397 -397 -397 -397 -397
-5.33% -265 -265 -265 -265 -265 -265 -265
-2.67% -132 -132 -132 -132 -132 -132 -132
0% 0 0 0 0 0 0 0
2.67% 132 132 132 132 132 132 132
5.33% 265 265 265 265 265 265 265
8.00% 397 397 397 397 397 397 397
KR4AFD660004 2026-06 HDHHE S YME M= 754

UE
IESNEEEY




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -754 -754 -754 -754 -754 -754 -754
-5.33% -503 -503 -503 -503 -503 -503 -503
-2.67% -251 -251 -251 -251 -251 -251 -251

0% 0 0 0 0 0 0 0
2.67% 251 251 251 251 251 251 251
5.33% 503 503 503 503 503 503 503
8.00% 754 754 754 754 754 754 754

KR4AFV660002 2026-06 ot MIEM = 293
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -293 -293 -293 -293 -293 -293 -293
-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% 293 293 293 293 293 293 293

4. TP EQ| Z|CHEMO Y FH(VaR : 9% E|F=FE,1027|F) (T HHBt2)
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SAY  2026-06-01
712 2026-05-29

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

19

=

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

0.00

0.00

0.00

0.00

0.00

337.50 675.00 1,012.50 1,350.00 1,687.50 2,025.00 2,362.50

2,700.00

0.00

0.00

0.00

0.00 -

0.32

0.24

0.16

0.08

0.00

-0.08

-0.16

-0.24

-0.32

712

KR4A11660003-2026-06 A M X7 H M E

.00

159,500.00 319,000.00 478,500.00

638,000.00




KR4BAFBFB201-Z A 1| 2| £ 2|M € 2606W1 1,295.0

0.00 +
0.00
0.00
— 0.00
ol
irﬁ 0.00 T T T T T T T 1
EF 0.00 323.75 647.50 971.25 1,295.00 1,618.75 1,942.50 2,266.25 2,590.00
4“ 0.00
0.00
0.00
0.00
74
KR4BAFBFB219-Z A 1| 2| 2 2|m € 2606W1 1,297.5
0.00 -
0.00
0.00
— 0.00
=l
§'3=£ 0.00 ¥ T T T )
SI' 0.00 324.38 648.75 973.13 1,297.50 1,621.88 1,946.25 2,270.63 2,595.00
4“ 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 =M E 698
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -698 -698 -698 -698 -698 -698 -698
-5.33% -466 -466 -466 -466 -466 -466 -466
-2.67% -233 -233 -233 -233 -233 -233 -233
0% 0 0 0 0 0 0 0
2.67% 233 233 233 233 233 233 233
5.33% 466 466 466 466 466 466 466
8.00% 698 698 698 698 698 698 698
KR4A11660003 2026-06 AE™MAPHEME 1,369
7| ZEX4ke| HEd




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,369 -1,369 -1,369 -1,369 -1,369 -1,369 -1,369
-5.33% -913 -913 -913 -913 -913 -913 -913
-2.67% -456 -456 -456 -456 -456 -456 -456

0% 0 0 0 0 0 0 0
2.67% 456 456 456 456 456 456 456
5.33% 913 913 913 913 913 913 913
8.00% 1,369 1,369 1,369 1,369 1,369 1,369 1,369

KR4BAFBFB201 IZAIO|RZEIM C 2606W1 1,295.0 524,520
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 524,520 524,520 524,520 524,520 524,520 524,520 524,520
-5.33% 349,680 349,680 349,680 349,680 349,680 349,680 349,680
-2.67% 174,840 174,840 174,840 174,840 174,840 174,840 174,840

0% 0 0 0 0 0 0 0
2.67% -174,840| -174,840| -174,840| -174,840) -174,840 -174,840 -174,840
5.33% -349,680| -349,680| -349,680| -349,680, -349,680 -349,680 -349,680
8.00% -524,520| -524,520| -524,520| -524,520| -524,520 -524,520 -524,520

KR4BAFBFB219 AATORZEIM C 2606W1 1,297.5 569,640
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 569,640 569,640 569,640 569,640 569,640 569,640 569,640
-5.33% 379,760 379,760 379,760 379,760 379,760 379,760 379,760
-2.67% 189,880 189,880 189,880 189,880 189,880 189,880 189,880

0% 0 0 0 0 0 0 0
2.67% -189,880| -189,880| -189,880| -189,880, -189,880 -189,880 -189,880
5.33% -379,760| -379,760| -379,760| -379,760| -379,760 -379,760 -379,760
8.00% -569,640| -569,640| -569,640| -569,640, -569,640 -569,640 -569,640

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) EHel 2k R)
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2026-05-29

SOLAAEM50Q1EH A (F AL}

2. M7|A|-He| &l x
KR4A06660000-2026-06 DA EH 50 &
0.00
0.00
0.00
— 0.00
3]
;"ir, 0.00
6r 0.00 470.75 941.50 1,412.25 1,883.00 2,353.75 2,824.50 3,295.25 3,766.00
<‘IJ 0.00
0.00
0.00
0.00
74
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
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SAY  2026-06-01
712 2026-05-29
SOLSKSIO| S A CHA S = oj| H 2| X| A& X|
1. A=A
Of==(1) HE@R) =ZEX[M(1-2)
M {7tsd  |[M= 2,808 0 2,808 | &HLY
A F7t5dH  |[ME 67,131 0 67,131 LY
2. TN &=
KR4A50660005-2026-06 SKSIO| S| A7 \EME
2.35
1.76
1.18
— 0.59
=
;ir, 0.00
SI' 0.00 1,176,500.00 2,353,000.00 3,529,500.00 4,706,000.00
4“ -0.59
-1.18
1.76
2.35
7tA
3.ALE| Y &R HF (XM HSH) [(GEE R )
KR4A50660005 2026-06 SKSIO|HATHHM = 5,325
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5,325 -5,325 -5,325 -5,325 -5,325 -5,325 -5,325
-5.33% -3,550 -3,550 -3,550 -3,550 -3,550 -3,550 -3,550
-2.67% -1,775 1,775 -1,775 -1,775 -1,775 -1,775 -1,775
0% 0 0 0 0 0 0 0
2.67% 1,775 1,775 1,775 1,775 1,775 1,775 1,775
5.33% 3,550 3,550 3,550 3,550 3,550 3,550 3,550
8.00% 5,325 5,325 5,325 5,325 5,325 5,325 5,325
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2026-05-29

SOLSKsSHO|H 2 ESTHLEF T2

Of==(1) H=@2) =EX|M(1-2)
M {7tsd  |[M= 3,788 67,118 -63,329| ALY
A F7t5dH  |[ME 0 140,592 -140,592 | 2L
2. M7|A|-He| &l x
KR4A50660005-2026-06 SKSIO| S| A7 \EME
2.35
1.76
1.18
— 0.59
3]
;'ir, 0.00
SI' 0.00 1,176,500.00 2,353,000.00. 3,529,500.00 4,706,000.00
<'IJ -0.59
-1.18
1.76
2.35
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (THEHDERI)
KR4A50660005 2026-06 SKSIO|HATHHM = 1,152
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11,152 11,152 11,152 11,152 11,152 11,152 11,152
-5.33% 7,434 7434 7,434 7,434 7,434 7,434 7,434
-2.67% 3,717 3,717 3,717 3,717 3,717 3,717 3,717
0% 0 0 0 0 0 0 0
2.67% -3,717 -3,717 -3,717 -3,717 -3,717 -3,717 -3,717
5.33% -7,434 -7,434 -7,434 -7,434 -7,434 -7,434 -7,434
8.00% -11,152 -11,152 -11,152 -11,152 -11,152 -11,152 -11,152
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CCN6-COCOA FUTURE Jul26

4,099.00

6,148.50 7,173.25 8,198.00

5,123.75

2,049.50 3,074.25

1,024.75

0.00



0.00

0.00

712

CN6-CORN FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 113.94

T T

227.88

341.81 455.75 569.69

T

683.63

T 1

797.56 911.50

/

0.00

/

0.00

0.00

72

CTN6-COTTON NO.2 FUTR Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 19.19

T T

38.39

57.58 76.77 95.96

T

115.16

T 1

134.35 153.54

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 68.56

T T

137.13

205.69 274.25 342.81

T

411.38

T 1

479.94 548.50

0.00

/

0.00

prd



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

.00 376.55 753.10 1,129.65 1,506.2 1,882.75 2,259.30 2,635.85 3,012.40

0.00

0.00

0.00

o~
o~
o~

72

KWN6-KC HRW WHEAT FUT Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 166.31 332.63 498.94 665.25 831.56 997.88 1,164.19 1,330.50

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 3.48 6.97 10.45 13.93 17.41 20.90 24.38 27.86

0.00

/

0.00

pr
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SMN6-SOYBEAN MEAL FUTR Jul26

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 83.53

T T

167.05

250.58 334.10 417.63

T

501.15

T 1

584.68 668.20

/

0.00

/

0.00

0.00

72

SN6-SOYBEAN FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 298.63

T T

597.25

895.88 1,194.50 1,493.13

T

1,791.75

T 1

2,090.38 2,389.00

0.00

/

0.00

/

0.00

0.00

72

WN6-WHEAT FUTURE(CBT) Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 156.00

T T

312.00

468.00 624.00 780.00

T

936.00

T 1

1,092.00 1,248.00

0.00

/

0.00

-
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4,369

U7|AHe| &
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=

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

0.00

0.00

0.00

0.00

0.00

337.50 675.00 1,012.50 1,350.00 1,687.50

2,025.00 2,362.50 2,700.00

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

337.50 675.00 1,012.50 1,350.00 1,687.50

2,025.00 2,362.50 2,700.00

0.00

0.00

0.00

0.00 -



KR4A11660003-2026-06 A M X7 H M E
0.32
0.24
0.16
— 0.08
ol
iir- 0.00 T 7 T )
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4“ -0.08
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KR4A50660005-2026-06 SKSIO| S| A7 EME
2.35
1.76
1.18
— 0.59
=
?i':.r, 0.00 T ¥ T )
6r 0.00 1,176,500.00 2,353,000.00. 3,529,500.00 4,706,000.00
<‘IJ -0.59
-1.18
1.76
2.35
3.ALE| Y & RATHF (XM HSH) [(GEE R )
KR4A01660005 2026-06 DA L|200K|$ME 269
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -269 -269 -269 -269 -269 -269 -269
-5.33% -179 -179 -179 -179 -179 -179 -179
-2.67% -90 -90 -90 -90 -90 -90 -90
0% 0 0 0 0 0 0 0
2.67% 90 90 a0 90 a0 a0 a0
5.33% 179 179 179 179 179 179 179
8.00% 269 269 269 269 269 269 269
KR4A05660001 2026-06 O|L|RAI200 M S 11

7|Z=Rtel BiE g




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11 -11 -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 4
5.33% 7 7 7 7 7 7 7
8.00% 11 11 11 11 11 11 11
KR4A11660003 2026-06 &f TN EM = 25
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -17 -17 -17 -17 -17 -17 -17
-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% 17 17 17 17 17 17 17
8.00% 25 25 25 25 25 25 25

KR4A50660005 2026-06 SKSIO|HATHHM Z 28
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 28 28 28 28 28 28 28
-5.33% 19 19 19 19 19 19 19
-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% -19 -19 -19 -19 -19 -19 -19
8.00% -28 -28 -28 -28 -28 -28 -28
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HCMG6-HSCEI Futures Jun26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,075.25 4,150.50 6,225.75 8,301.00 10,376.25  12,451.50  14,526.75  16,602.00

0.00

0.00

-0.01

-0.01
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KR4B0166A986-3 A L] 200 C 202606 1,242.5

0.00

0.00

0.00
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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
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0.00
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0.00
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0.00

0.00

.00

310.63
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931.88
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1,553.13

1,863.75

2,174.38
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0.00
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3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4B0166A986 FAT200 C 202606 1,242.5 580

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -232 -290 -348 -406 -464 -522 -580
-5.33% -69 -127 -185 -243 -301 -359 -417
-2.67% 55 2 -53 -108 -164 -221 -278
0% 147 100 51 0 -52 -106 -160
2.67% 211 172 130 85 38 -1 -61
5.33% 254 224 189 151 110 66 20
8.00% 282 259 232 200 165 127 86
KR4B0166A994 TAT]200 C 202606 1,245.0 772

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -313 -389 -466 -543 -619 -696 -772
-5.33% -95 -171 -248 -325 -402 -479 -556
-2.67% 72 1 -71 -145 -219 -294 -370
0% 196 133 68 0 -69 -140 -212
2.67% 283 231 174 114 52 -13 -80
5.33% 342 300 254 203 148 89 28
8.00% 380 349 312 269 222 171 17
KR4C0166A984 TAM|200 P 202606 1,242.5 354

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -141 -177 -212 -248 -283 -318 -354
-5.33% -42 -77 -113 -148 -183 -219 -255
-2.67% 34 1 -32 -66 -100 -135 -169
0% 90 61 31 0 -32 -64 -97
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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

337.50 675.00 1,012.50 1,350.00 1,687.50 2,025.00 2,362.50 2,700.00

0.00

0.00

0.00

0.00 -
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KR4A05660001-2026-06 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

337.50 675.00 1,012.50 1,350.00 1,687.50 2,025.00 2,362.50 2,700.00

0.00
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KR4A50660005-2026-06 SKSIO| Sl A7 E M E

0.59

3]
EEI‘ 0.00 T 3 T )
EF 0.00 1,176,500.00 2,353,000.00. 3,529,500.00 4,706,000.00
‘HJ -0.59
-1.18
-1.76
-2.35
7t4
3. ALt2| 2 &0l X HE (X C& Ao AS) (THEHTER)
KR4A01660005 2026-06 DAI|200K| =M 107
7| Z=XHAo| BE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -107 -107 -107 -107 -107 -107 -107
-5.33% -72 -72 -72 -72 -72 -72 -72
-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% 72 72 72 72 72 72 72
8.00% 107 107 107 107 107 107 107
KR4A05660001 2026-06 O|L|RAI200 M= 27
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -27 -27 -27 -27 -27 -27 -27
-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% 27 27 27 27 27 27 27
KR4A50660005 2026-06 SKS}O|HATHEHM 7
7| = XtAko| BB
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 5 5 5 5 5 5 5
-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(
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2108841218ID-ICE Global Carbon Futures Index(ER) (|
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SWS0L0000032-21 $tcs| Index 250930 (H| 2] X)
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SWSTAR000027-STAR 50 INDEX (NTR) 251218(7| =)
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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)
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KR4A01660005-2026-06 T A Ii| 200X| =M &
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2,700.00
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0.00

0.00

0.00 -
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712

KR4A0Z660006-2026-06 SOt H|7HH M &
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KR4A24660008-2026-06 LG X7 EHM B
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0.06

0.05

0.03

0.02

0.00

-0.02

-0.03

-0.05

-0.06

1.02

0.68

0.34

0.00

-0.34

-0.68

-1.02

-1.36

1.46

1.09

0.73

0.36

0.00

-0.36

-0.73

-1.09

-1.46

KR4A48660000-2026-06 0|2} of| A1 =2 7}

gQM=

N

o~

729,500.00 1,459:(%8\

.00 30,600.00 61,26%\ 91,800.00 122,400.00
7t
KR4AB3660001-2026-06 12O} 7| EHME
.00 679,500.00 MO0.00 2,038,500.00 2,718,000.00
74
KR4ABY660003-2026-06 LGO| = El 7/ H M E
.00 2,188,500.00 2,918,000.00




KR4ACF660005-2026-06 77t 7|H M E

0.04 -+
0.03
0.02
— 0.01
&
iir— 0.00 T 3 T )
EF 0.00 20,875.00 41,750.00 62,625.00 83,500.00
4“ -0.01
-0.02
-0.03
-0.04
KR4AFT660006-2026-06 L LA M7/ EME
0.03
0.02
0.01
— 0.01
=
;—r' 0.00 T T T J T T T 1
6I' 0.00 6,562.50 13,125.00 19,687.50 26,250.00 32,812.50 39,375.00 45,937.50 52,500.00
<‘IJ -0.01
-0.01
-0.02
-0.03 -
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
KR4A01660005 2026-06 DA L|200K|$ME 1,101
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,101 -1,101 -1,101 -1,101 -1,101 -1,101 -1,101
-5.33% -734 -734 -734 -734 -734 -734 -734
-2.67% -367 -367 -367 -367 -367 -367 -367
0% 0 0 0 0 0 0 0
2.67% 367 367 367 367 367 367 367
5.33% 734 734 734 734 734 734 734
8.00% 1,101 1,101 1,101 1,101 1,101 1,101 1,101
KR4A0Z660006 2026-06 SHO|EI=XH7HE M = 55

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 55 55 55 55 55 55
-5.33% 37 37 37 37 37 37 37
-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% -37 -37 -37 -37 -37 -37 -37
8.00% -55 -55 -55 -55 -55 -55 -55

KR4A11660003 2026-06 &f TN EM = 262
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -262 -262 -262 -262 -262 -262 -262
-5.33% -175 -175 -175 -175 -175 -175 -175
-2.67% -87 -87 -87 -87 -87 -87 -87

0% 0 0 0 0 0 0 0
2.67% 87 87 87 87 87 87 87
5.33% 175 175 175 175 175 175 175
8.00% 262 262 262 262 262 262 262

KR4A14660000 2026-06 KTZ/HE M= 33
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 -22 -22 -22 -22 -22 -22
-2.67% -11 -11 -11 -11 -1 -1 -1

0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33

KR4A24660008 2026-06 LGHAIZHEM = 23
7| BXHte| HE

74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -15 -15 -15 -15 -15 -15 -15
-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% 15 15 15 15 15 15 15
8.00% 23 23 23 23 23 23 23

KR4A48660000 2026-06 O[O MBS HINEM = 57
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 57 57 57 57 57 57 57
-5.33% 38 38 38 38 38 38 38
-2.67% 19 19 19 19 19 19 19

0% 0 0 0 0 0 0 0




2.67% -19 -19 -19 -19 -19 -19 -19
5.33% -38 -38 -38 -38 -38 -38 -38
8.00% -57 -57 -57 -57 -57 -57 -57
KR4AB3660001 2026-06 11Ot HM = 2

7| =R AbO| EH 5
A -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
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