| ENIFTY50Q! &l

o
—

2026-06-11
2026-06-10

=
=

o
o

Al
7=

| & on
ol o
o == ==
Q ] I
[¥e] _ _
3 oF oF
Q i i
(@)
(¥p) n
™ N
o
R
g
@
=} &
o
5
i
o 0 —
A m o _IIE
o
2 g =)
o o Rr s
wn = jur
o N © KK
m \ | <{F
—] . € o
2 D S L
Q Q ol — =
Q N o 5 X
_”__._._._ r.O ~ .AO L b))
Py = - T Q ..
3 < H o
o
- 2 4 E S
n = — "~
© o z or
<k - "o o
= Ho oo 20
R Tl T
K1 m Ki <n
- o s <
ol ol W o
A of 8 o= ol
Ko 8 & g g 88 8 8§ &8 o Hin
< o o o o o o o o =] il <0
N o Z0
5 (B2 3 )
al %) <



SAY  2026-06-11
712 2026-06-10

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

2 ch&f

r=

x4 M
x| M
x4 M

x| A

OO | O | o

r=
22|

4 (4r

o

U7|AHe| &

=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 1,848.19 3,696.38 5,544.56 7,392.75 9,240.94 11,089.13  12,937.31  14,785.50

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 1,848.19 3,696.38 5,544.56 7,392.75 9,240.94 11,089.13  12,937.31  14,785.50
A 0.00

0.00

-0.01

-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  2026-06-11
712 2026-06-10

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

2. WI|MHEe &

74 2H CH A
A INES Ma 0 0 0
A K| ME 1,111 0 1,111

19

=

ESM6-S&P500 EMINI FUT JUN26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,848.19 3,696.38 5,544.56 7,392.75 9,240.94 11,089.13  12,937.31  14,785.50

0.00

0.00

-0.01

-0.01

3. MLIE| 28 £FZHFE L0 =)

ESMo S&P500 EMINI FUT JUN26

’T_I
£
£
2
o

/I\'I
£
1E
1S
o

4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F)
6

I



SAY  2026-06-11
712 2026-06-10

SOLE C7{H C EUE| 2 S HAMATX| 43

At MEXH  |ME 0 0 0
el MERR | ZM 0 0 0
=A HEXR  |ME 5,143 5,143
=4 HEXA | EM 0 72 72

o

U7|AHe| &

=ES

4

AOGLDUSC0410-GLD US 06/12/26 C410 EQUITY

0.00 -

0.00

0.00

—~ 0.00

o7 0.00 : : : ; : . . ‘
ol 0.00 0.04 0.08 0.12 0.16 0.20 0.24 0.28 0.32

0.00

0.00

0.00

0.00

71

GCQ6-GOLD 100 OZ FUTR Aug26

0.00

0.00

0.00

—~ 0.00

— 0.00 T T T d T T T
ol 0.00 1,071.60 2,143.20 3,214.80 4,286.40 5,358.00 6,429.60 7,501.20 8,572.80
A 0.00

0.00

0.00

0.00 -



3. ALIE| 8 £ FZHSEIHE L E=H)

AOGLDUSCOGLD US 06/12/26 C410 EQUITY
GCQ6 GOLD 100 OZ FUTR Aug26

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

FI\'I
£
£
2
o



2026-06-11
2026-06-10

SOLEZHE[O{HHEZOTMA A& E

M Ry B Eat 0 0 0|ZtQ|
AT 27t5dH  |SM 0 0 0
A LIEdH |2 0 20,670 -20,670| %2
A 27t5H  |SM 0 0 0
2. M7|A|-He| &l x
KR4A50660005-2026-06 SKSIO| S| A7 \EME
2.07
1.55
1.03
— 0.52
o2
ir, 0.00
ol' 0.00 1,033,500.00 2,067,000.00. 3,100,500.00 4,134,000.00
<l“ -0.52
-1.03
1.55
-2.07
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
AOPLTRUCS' PLTR US 06/12/26 C150 EQUITY 54
AOPLTRUPS" PLTR US 06/12/26 P150 EQUITY 25

AOPLTRUXC PLTR US 06/12/26 C145 EQUITY 1

AOPLTRUXP' PLTR US 06/12/26 P145 EQUITY 6
KR4A506600 2026-06 SK&}O| HATHEHME 1,654
Z|Cf& Mol A2 (VaR : 99%AE|S=F 10U 7| E) (G R ))



2026-06-11

SAY
7=

2026-06-10

Ql
=

SOLZZHE| Of 0] A} 14

2. WI|MHEe o7z

onl

AOTLTUSC8¢TLT US 06/12/26 C86 EQUITY

onl

@

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

4. THY Y4 F2



SAY  2026-06-11
712 2026-06-10

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

M gotsd  |Hg 2 0 2=
M 7t5dH &g 0 0 0/&e
A e = A 15,862 0 15,862 | &L
A FEH |2 545 0 545 |29
TE7[A| "l &l x
KRAABF660006-2026-06 2 4SS HWEME
0.03
0.02
0.01
— 0.01
=
E‘r' 0.00 T T T J T T T 1
6I' 0.00 6,550.00 13,100.00 19,650.00 26,200.00 32,750.00 39,300.00 45,850.00 52,400.00
<‘IJ -0.01
-0.01
-0.02
-0.03 -
74
KR4AM7660004-2026-06 SOL T TOP3IZE A EME
0.03
0.03
0.02
— 0.01
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 8,673.75 17,347.50 26,021.25 34,695.00 43,368.75 52,042.50 60,716.25 69,390.00
<‘IJ -0.01
-0.02
-0.03
-0.03 -



KR4AM7690001-2026-09 SOL =AM TOP3ZB{AV|HME

0.03
0.03
0.02
— 0.01
&
ird 0.00 T T T T T T T 1
BF 0.00 8,742.50 17,485.00 26,227.50 34,970.00 43,712.50 52,455.00 61,197.50 69,940.00
4“ -0.01
-0.02
-0.03
-0.03 -
7t
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) [ R
KR4ABF660006 2026-06 M EdEZSYMEM = 54
7| Z=XHAo| BE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -54 -54 -54 -54 -54 -54 -54
-5.33% -36 -36 -36 -36 -36 -36 -36
-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% 36 36 36 36 36 36 36
8.00% 54 54 54 54 54 54 54
KR4AM7690001 2026-09 SOL =MTOPIEHAWEHME 12,051
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -12,051 -12,051 -12,051 -12,051 -12,051 -12,051 -12,051
-5.33% -8,034 -8,034 -8,034 -8,034 -8,034 -8,034 -8,034
-2.67% -4,017 4,017 -4,017 -4,017 -4,017 -4,017 -4,017
0% 0 0 0 0 0 0 0
2.67% 4,017 4,017 4,017 4,017 4,017 4,017 4,017
5.33% 8,034 8,034 8,034 8,034 8,034 8,034 8,034
8.00% 12,051 12,051 12,051 12,051 12,051 12,051 12,051
4. TPHAEO| =AU HSH(VaR : 99%LHEIFF,10€7|F) (G R ))



)(E)

-
O
oé

A H (K0 - T

=

2026-06-11

oll

Al
7=

Ho

2026-06-10

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



Q4 2026-06-11
Q' 2026-06-10

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

A

MR {ItEd  |ME 0 0 0 S
tllgt {715d |24 0 0 0|ZtLY
A e = A 24,646 0 24,646 | &LY
A *t5H |24 0 25,553 -25,553 | ZFL{
TE7|A|He| &=
KR4A01690002-2026-09 T A 1| 200X| =M E
0.00
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 309.29 618.58 927.86 1,237.15 1,546.44 1,855.73 2,165.01 2,474.30
0.00
0.00
0.00
0.00 -
74
KR4A11670002-2026-07 A M X7 H M E
0.31
0.23
0.15
0.08
0-00 T T T 1
0.00 153,750.00 307,500.00 461,250.00 615,000.00
-0.08
-0.15
-0.23
-0.31 -




KR4B0166A762-T A 11| 200 C 202606 1,187.5

0.00
0.00
0.00
— 0.00
&
ir‘ 0.00 T T T X T T T 1
BF 0.00 296.88 593.75 890.63 1,187.50 1,484.38 1,781.25 2,078.13 2,375.00
4“ 0.00
0.00
0.00
0.00 -
KR4B0166A770-3 211|200 C 202606 1,190.0
0.00
0.00
0.00
— 0.00
=
;—r' 0.00 T T T 1 T T T 1
SI' 0.00 297.50 595.00 892.50 1,190.00 1,487.50 1,785.00 2,082.50 2,380.00
4“ 0.00
0.00
0.00
0.00 -
3.ALE| Y & RATHF (XM HSH) m e RELASIEC)
KR4A01690002 2026-09 RAI|200K| =M 2 638
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -638 -638 -638 -638 -638 -638 -638
-5.33% -425 -425 -425 -425 -425 -425 -425
-2.67% -213 -213 -213 -213 -213 -213 -213
0% 0 0 0 0 0 0 0
2.67% 213 213 213 213 213 213 213
5.33% 425 425 425 425 425 425 425
8.00% 638 638 638 638 638 638 638
KR4A11670002 2026-07 AHEMRINE M E 1,307
7|Z=ApLto] HE M




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,307 -1,307 -1,307 -1.307 -1,307 -1,307 -1,307
-5.33% -871 -871 -871 -871 -871 -871 -871
-2.67% -436 -436 -436 -436 -436 -436 -436

0% 0 0 0 0 0 0 0
2.67% 436 436 436 436 436 436 436
5.33% 871 871 871 871 871 871 871
8.00% 1,307 1,307 1,307 1,307 1,307 1,307 1,307

KR4B0O166A762 T AT200 C 202606 1,187.5 751
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -665 -676 -688 -702 =717 -734 -751
-5.33% -314 -335 -358 -380 -403 -426 -449
-2.67% -69 -94 -119 -145 -170 -195 -220

0% 58 39 20 0 -21 -43 -65
2.67% 103 95 85 73 60 45 29
5.33% 115 112 109 103 97 88 79
8.00% 117 116 115 114 111 107 102

KR4B0O166A770 T AT]200 C 202606 1,190.0 502
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -449 -455 -463 -472 -481 -492 -502
-5.33% -215 -229 -243 -257 -272 -287 -302
-2.67% -49 -66 -82 -99 -115 -132 -149

0% 39 27 14 0 -14 -29 -43
2.67% 72 66 59 51 42 32 21
5.33% 81 79 76 72 67 62 55
8.00% 82 82 81 80 78 75 72

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)

N
-
~
(=)]




2026-06-11
2026-06-10

SOLAAEM50Q1EH A (F AL}

2. M7|A|-He| &l x
KR4A06690007-2026-09 T AEH50M S
0.00
0.00
0.00
— 0.00
3]
;"ir, 0.00
6r 0.00 415.50 831.00 1,246.50 1,662.00 2,077.50 2,493.00 2,908.50 3,324.00
<‘IJ 0.00
0.00
0.00
0.00
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) :HHOER)
KR4A06690007 2026-09 DAEHM50ME 79
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -79 -79 -79 -79 -79 -79 -79
-5.33% -53 -53 -53 -53 -53 -53 -53
-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% 53 53 53 53 53 53 53
8.00% 79 79 79 79 79 79 79




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2026-06-11
2026-06-10

SOLSKSlo| A EH

OM

S| X| &EX|

i

Of==(1) OHE@R) =ZX[M(1-2)
Al mtsd  |[d= 20,694 4,850 15,844 | LH
M 7t5dH &g 0 0 0/&e
A e = A 46,555 500 46,055 | LY
A FEH |2 14,655 0 14,655| & 2|
TE7[A| "l &l x
KR4A50660005-2026-06 SKSI0| S| A7 E M E
2.07
1.55
1.03
— 0.52
=
;"ir, 0.00 T ¢ T )
6r 0.00 1,033,500.00 2,067,000.00 3,100,500.00 4,134,000.00
<‘IJ -0.52
-1.03
1.55
-2.07 -
7tA
KR4A50670004-2026-07 SKSIO| S A EM &
2.08
1.56
1.04
— 0.52
3]
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 1,041,500.00 2,083,000.00 3,124,500.00 4,166,000.00
<‘IJ -0.52
-1.04
1.56
-2.08 -




3. ALUE|I2E = ES EIEH

£
2
o

KR4A50670004 2026-07 SKSIO| A EM = 3,623

7| =Xt O| HE
7t4 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3,623 -3,623 -3,623 -3,623 -3,623 -3,623 -3,623
-5.33% -2,415 -2,415 -2,415 -2,415 -2,415 -2,415 -2,415
-2.67% -1,208 -1,208 -1,208 -1,208 -1,208 -1,208 -1,208
0% 0 0 0 0 0 0 0
2.67% 1,208 1,208 1,208 1,208 1,208 1,208 1,208
5.33% 2,415 2,415 2,415 2,415 2,415 2,415 2,415
8.00% 3,623 3,623 3,623 3,623 3,623 3,623 3,623
4. IPAAE0| XL &M H4ZH(VaR : 99%HE[TF,10¥7|F) (T2 HHBHR)




SAY  2026-06-11
712 2026-06-10

SOLSKSIO| Y AMETHUZ F QI AKX AFEX|
Ak

Of==(1) OHe@) w=ZX[M(1-2)
At f7t5d  |M= 0 46,988 -46,988| & LK
M 7t5dH &g 0 0 0/&e
A e = A 0 70,218 -70,218 | & LY
A FEH |2 0 56,243 -56,243| & Q)
TE7[A| "l &l x
KR4A50660005-2026-06 SKSIO| S| A7 \EME
2.07
1.55
1.03
— 0.52
=
==:':_r, 0.00 T ¥ T )
6r 0.00 1,033,500.00 2,067,000.00. 3,100,500.00 4,134,000.00
<‘IJ -0.52
-1.03
1.55
-2.07
7tA
KR4A50670004-2026-07 SKSIO| S A EM &
2.08 -
1.56
1.04
— 0.52
3]
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 1,041,500.00 2,083,000.00. 3,124,500.00 4,166,000.00
4“ -0.52
-1.04
1.56
-2.08




A2 o RRHF (X L&A Y= (EHe|:HHBHR)
KR4A50670004 2026-07 SKSIO| A EM = 5,523

7| =Xt O| HE
7t4 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5,523 5,523 5,523 5,523 5,523 5,523 5,523
-5.33% 3,682 3,682 3,682 3,682 3,682 3,682 3,682
-2.67% 1,841 1,841 1,841 1,841 1,841 1,841 1,841
0% 0 0 0 0 0 0 0
2.67% -1,841 -1,841 -1,841 -1,841 -1,841 -1,841 -1,841
5.33% -3,682 -3,682 -3,682 -3,682 -3,682 -3,682 -3,682
8.00% -5,523 -5,523 -5,523 -5,523 -5,523 -5,523 -5,523
4. IPAAE0| XL &M H4ZH(VaR : 99%HE[TF,10¥7|F) (T2 HHBHR)




SAY  2026-06-11
712 2026-06-10

EHASAUHER (XA -THEH)
AHtzH

M HEXM  |ME 0 0
AT FtEH  |ME 0 0
Mt =3t ME 0 167 -167| 2L
A HEXHE  (ME 447 0 447
A {7tsd  |[M=E 2,111 0 2,111
A &2t ME 0 168 -168| &Ly
TE7|A|He| &=
BOZ6-SOYBEAN OIL FUTR Dec26
0.00
0.00
0.00
—~ 0.00
&l
EE‘F‘ 0.00 T T T 7 T T T )
6F .00 17.65 35.29 52.94 70.58 88.23 105.87 123.52 141.16
‘HJ 0.00
0.00
0.00
0.00 -
74
CCU6-COCOA FUTURE Sep26
0.00
0.00
0.00
— 0.00
2
?—r' 0.00 T T T 1 T T T 1
ol 0.00 977.50 1,955.00 2,932.50 3,910.00 4,887.50 5,865.00 6,842.50 7,820.00
'(l“ 0.00
0.00
0.00




0.00

712

CTZ6-COTTON NO.2 FUTR Dec26

0.00

0.00

0.00

0.00

/

0.00

.00 18.83

T T

37.65

56.48 75.30 94.13

T

112.95

T 1

131.78 150.60

0.00

/

0.00

/

0.00

0.00

0.00

72

CU6-CORN FUTURE Sep26

0.00

0.00

0.00

0.00

/

.00 106.88

T T

213.75

320.63 427.50 534.38

T

641.25

T 1

748.13 855.00

0.00

/

0.00

/

0.00

0.00

72

KCU6-COFFEE 'C' FUTURE Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 60.23

T T

120.45

180.68 240.90 301.13

T

361.35

T 1

421.58 481.80

0.00

/

0.00

/

0.00

/



0.00

712

KR4A75670005-2026-07 H&{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 381.03 762.05 1,143.08 1,524.1 1,905.13 2,286.15 2,667.18 3,048.20

0.00

0.00

o~
o~
o~

0.00

0.00

72

KWU6-KC HRW WHEAT FUT Sep26

0.00

0.00

0.00

0.00

/

.00 160.06 320.13 480.19 640.25 800.31 960.38 1,120.44 1,280.50

0.00

/

0.00

/

0.00

0.00

72

SBV6-Sugar #11 (WORLD) Oct26

0.00

0.00

0.00

0.00

/

0.00

.00 3.63 7.26 10.89 14.52 18.15 21.78 25.41 29.04

0.00

/

0.00

/

0.00

/



0.00

712

SMZ6-SOYBEAN MEAL FUTR Dec26

0.00

0.00

0.00

0.00

/

0.00

.00 76.60

T T

153.20

229.80 306.40 383.00

T

459.60

T 1

536.20 612.80

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 283.00

T T

566.00

849.00 1,132.00 1,415.00

T

1,698.00

T 1

1,981.00 2,264.00

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 149.19

T T

298.38

447.56 596.75 745.94

T

895.13

T 1

1,044.31 1,193.50

0.00

/

0.00

/

0.00

/



0.00

@

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

&S|

4. TP Y=o



U7|AHe| &

A

SAY  2026-06-11
712 2026-06-10

ADtEQIHA R
A a3

0.00

Mt {7tsd  |[M= 3,782 154 3,629 | &L
AT 7t5dH &g 0 0 0|&te
A {7tsd  |M=E 4,931 155 4,776 2L
A S7t5dH &g 0 310 -310| &<

19

=

KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

0.00

309.29

618.58 927.86 1,237.15 1,546.44 1,855.73 2,165.01

2,474.30

0.00

0.00

0.00

0.00 -

0.00

712

KR4A05670000-2026-07 O|L| 2 A 1| 200 ME

0.00

0.00

0.00

0.00

0.00

.00

308.41

616.81 925.22 1,233.62 1,542.03 1,850.43 2,158.84

2,467.24

0.00

0.00

0.00 -




0.23

0.15

0.08

0.00

-0.08

-0.15

-0.23

-0.31

0.61

0.45

0.30

0.15

0.00

-0.15

-0.30

-0.45

0.58

0.44

0.29

0.15

0.00

-0.15

-0.29

-0.44

-0.58

KR4A11660003-2026-06 A M X7 EHME

/

/

/

/

.00 152,500.00 /3{,0'00.00 457,500.00 610,000.00

/

/

72

KR4A16660008-2026-06 LK 7| EM =

/

/

/

/

.00 303,000.00 MO0.00 909,000.00 1,212,000.00

/

/

72

KR4A20670001-2026-07 SIC D H|AT|EHME

.

o~

~.

.00 290,500.00 581,01%\ 871,500.00 1,162,000.00




KR4A50660005-2026-06 SKSIO| S| A EME

2.07

.

1.03

o~

—~ 0.52

~ Y |

I 0.00

.00 1,033,500.00 2,067:(%\ 3,100,500.00 4,134,000.00

M -0.52

o~

-1.03

.

-1.55

o~

-2.07

0.23
0.17
0.11
— 0.06
o_ 000
M 006
-0.11
-0.17

-0.23

0.37
0.28
0.19

~ 009
od

=

L o000

72

KR4A56670008-2026-07 NAVERZHE M E

o~

.00 113,250.00 226,5M 339,750.00 453,000.00

N
o~
T~

72

KR4ABD660008-2026-06 A MHIHM S

T 1

ol 0.00 185,750.00 /ﬁVOO.OO 557,250.00 743,000.00
M -0.09

-0.19

-0.28

-0.37




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2026-09 ZAI200K|=ME

KR4A01690002 245

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -245 -245 -245 -245 -245 -245 -245
-5.33% -164 -164 -164 -164 -164 -164 -164
-2.67% -82 -82 -82 -82 -82 -82 -82
0% 0 0 0 0 0 0 0
2.67% 82 82 82 82 82 82 82
5.33% 164 164 164 164 164 164 164
8.00% 245 245 245 245 245 245 245
KR4A05670000 2026-07 O|L|ZAT[200 M= 10

7| ZRHAto| HE Y
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 tf dTRPIHE M E 10

7| = XAt HE Y
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% -6 -6 -6 -6 -6 -6 -6
-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% 6 6 6 6 6 6
8.00% 10 10 10 10 10 10 10
KR4A16660008 2026-06 AHCHA/HE M= 77

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -77 -77 77 77 -77 -77 -77
-5.33% -51 -51 -51 -51 -51 -51 -51
-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% 51 51 51 51 51 51 51
8.00% 77 77 77 77 77 77 77
KR4A20670001 2026-07 SCHRH|ATHHME 7

7|Z=Rtel BiE g




7t -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
2.67% -2 -2 -2 -2 -2 -2 -2
5.33% -5 -5 -5 -5 -5 -5 -5
8.00% -7 -7 -7 -7 -7 -7 -7

KR4A56670008 2026-07 NAVERIHE M = 5
7| =RHAto| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-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% -5 -5 -5 -5 -5 -5 -5

KR4ABD660008 2026-06 &f S HHIHHMZ 10
7| =RHAto| HE

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 0
2.67% 3 3 3 3 3 3 3
5.33% 7 7 7 7 7 7 7
8.00% 10 10 10 10 10 10 10

4. P4 EQ| Z|CHEM Y ZH(VaR : 99%LE|+=FE,1027|F) (CH: e Tkl

860




Q4 2026-06-11
Q' 2026-06-10

SOLX}o|LtZA 7|9 CSI500

AFXEH

o o

A

7{eich &
M Xl A2 0 0| &Q|
A NES Agt 5,644 0 5,644 | % 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 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
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| 451
2|A3 WEHO| E2 -0 o{2{=30| A CHEX|7t AHEEIYS
4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)
588

2|23 WE 2l Z2 FF0 o{AZ0| A HEXZt AHE L]

ol
=]



2026-06-11
2026-06-10

Al
7=

ol | R on
ol =
8 ES ES
< _ -
paf oF oF
g i i
Q| wn
> 9
a
0
S
3
o | O N
]
(o))
&
== 3 S M
o 5 G N
o
2 5 S
3 = Rr -
x n —— x_m
o ) N
= \° <{F
(%] O —_—
o ~ nH
£ 2 ol S R
" 5 = R
Ok | oju © 0 20 2 =
%1 | 3 2 ) 3 x 9
> WX o
o @) (]
S i 4= >
el | o = U =
Klo | Klo S = 0 ar
o | ™ ._A._
~N N AL DUn ._.“_.n
OF | oF Ho = <0
Q 3l T
K1 s Kq W
JI — JI At
ol of © o
ik 4 W3 )
| JF or 8 m = of
Ko g 8 8 8 8°38 8 8 &g o Hin
=< o o o o o o o o o ru <0
~ - =) 0
) (Biwo3 T )
al m <



SAY  2026-06-11
712 2026-06-10

o

2. WI|MHEe &

=E

=

HCMG6-HSCEI Futures Jun26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,088.00 4,176.00 6,264.00 8,352.00 10,440.00 12,528.00 14,616.00  16,704.00

0.00

0.00

-0.01

-0.01

7

3. ALY AATZHE @(CHA M A2 GRETHE)
HCM6 HSCEI Futures Jun26 109

4. THY A B0 A|TH2 MUY ZA(VaR : 99% M4 E,1027IF) (Erl:4 3t gl)

Q..



Q4 2026-06-11
Q' 2026-06-10

U7|AHe| &

A

19

=

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 -

712

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 -



0.00

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

0.00

0.00

0.00

0.00

0.00

.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 -

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4B0166A986 FAT200 C 202606 1,242.5 847

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -828 -829 -831 -833 -837 -841 -847
-5.33% -498 -503 -509 -516 -525 -535 -545
-2.67% -191 -203 -217 -231 -246 -262 -279
0% 60 40 20 0 -20 -40 -61
2.67% 222 202 182 162 142 122 101
5.33% 300 288 274 259 243 226 209
8.00% 327 322 315 306 297 286 274
KR4B0166A994 TAT]200 C 202606 1,245.0 1,168

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,144 -1,146 -1,148 -1,151 -1,155 -1,161 -1,168
-5.33% -693 -699 -706 -716 -727 -740 -754
-2.67% -269 -285 -303 -322 -342 -363 -385
0% 81 54 27 0 -27 -55 -82
2.67% 312 284 257 229 201 173 145
5.33% 426 408 388 367 345 321 297
8.00% 467 459 449 436 422 407 390
KR4C0166A984 TATI200 P 202606 1,242.5 516

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -505 -506 -507 -508 -510 -513 -516
-5.33% -304 -307 -310 -315 -320 -326 -333
-2.67% -116 -124 -132 -141 -150 -160 -170
0% 36 24 12 0 -12 -25 -37




2.67% 135 123 111 99 87 74 62
5.33% 183 175 167 158 148 138 127
8.00% 200 196 192 187 181 174 167

4. TH4YE2| ZtHE oY T H(VaR : 9% UE[+F,10U7|F) (THel: = 2k 3)

4,460




2026-06-11

oll

Al
7=

Ho

2026-06-10

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



Q4 2026-06-11
Q' 2026-06-10

AOEKRX300Q1 8l A o (F A THHH)

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

1,289 0

= =
23 (M= 2,502 62

U7|AHe| &

A

1

=

KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

309.29 618.58 927.86 1,237.15 1,546.44 1,855.73

2,165.01

2,474.30

0.00

0.00

0.00

0.00 -

712

KR4A05670000-2026-07 O|L| 2 A 1| 200 ME

0.00

0.00

0.00

0.00

0.00

308.41 616.81 925.22 1,233.62 1,542.03 1,850.43

2,158.84

2,467.24

0.00

0.00

0.00

0.00 -




KR4A50670004-2026-07 SKSIO| S A|EM S

2.08
1.56
1.04
— 0.52
&
ir_ 0.00 T 3 T )
Or 0.00 1,041,500.00 2,083,000.00. 3,124,500.00 4,166,000.00
4“ -0.52
-1.04
-1.56
-2.08
7tA
KR4AFD670003-2026-07 HDH LS S H/WHM S
0.63
0.47
0.32
— 0.16
=
?.r, 0.00 T ¢ T )
ol' 0.00 316,500.00 633,000.00 949,500.00 1,266,000.00
4“ -0.16
-0.32
-0.47
-0.63 -
7tA
3.ALE| Y & RATHF (XM HSH) [(GEE R )
KR4A01690002 2026-09 ZAI200K|$=ME 74
7| Z=ApLo| HE M
7tA -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
KR4A05670000 2026-07 O|L|ZAI200 ME 25

7|Z=Rtel BiE g




7tA -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25
-5.33% -16 -16 -16 -16 -16 -16
-2.67% -8 -8 -8 -8 -8 -8

0% 0 0 0 0 0 0
2.67% 8 8 8 8 8 8
5.33% 16 16 16 16 16 16
8.00% 25 25 25 25 25 25

KR4A50670004 2026-07 SKSHO| AT H 5
EN I

74 -25.00%| -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 5 5 5 5 5 5
-5.33% 3 3 3 3 3 3
-2.67% 2 2 2 2 2 2

0% 0 0 0 0 0 0
2.67% -2 -2 -2 -2 -2 -2
5.33% -3 -3 -3 -3 -3 -3
8.00% -5 -5 -5 -5 -5 -5

KR4AFD670003 2026-07 HDHLHE S Y7 3
7| A

74 -25.00%| -16.67% -8.33% 0% 16.67% 25.00%
-8.00% -3 -3 -3 -3 -3 -3
-5.33% -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1

0% 0 0 0 0 0 0
2.67% 1 1 1 1 1 1
5.33% 2 2 2 2 2 2
8.00% 3 3 3 3 3 3

£
2
o




Q4 2026-06-11
Q' 2026-06-10

Ut A= — 0 0&el
= pNES ALt 7,240 0 7,240 %2

U7|AHe| &

ol
4

=

2108840319ID-ICE GLOBAL CARBON FUTURES INDEX 260319(

0.00

0.00

0.00

0.00

0.00

0.32 0.63 0.95 1.26 1.58 1.89 2.21 2.52

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

0.32 0.63 0.95 1.26 1.58 1.89 221 2.52

0.00

0.00

0.00

0.00 -



3. AlLI2|E &9l X HF (X C &40 =)
2108840319/ ICE GLOBAL CARBON FUTURES INDEX 260319(
2108841218l ICE Global Carbon Futures Index(ER) (|

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

rn
£
£
2
o

667




SAY  2026-06-11
2026-06-10

7eithd AHeled Of==(1)
Al 0 0 0
Al E3} ME 0 0 0/ &2
A 4,906 0 4,906
A &2t ME 0 2,649 -2,649| % Q|
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 19.04 38.08 57.11 76.15 95.19 114.23 133.26 152.30
4“ 0.00
0.00
0.00
0.00

3. ALIE| 2 P THSE HE L0 E=H)
FXW213G5T(KRW/EUR 30-06-26E
MOZ26 ECX EMISSION Dec26

4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F)

=
H0
i
o
1o

675



SAY  2026-06-11
712 2026-06-10

O

FSOLXIO|LIEf -2 CSIZSHAE

ol

I

At /71538 |2 0 0 0%
NE= INES A2t 0 0 0/ &2
=A f715H  |[2¥ 1,333 0 1,333| &9
= INES ==t 1,648 0 1,648 & Q|

2. WI|AHe| & x

A LE| Y 2R ZTHFE|CHEHH=H) (T HHTt2)
SWCSI00000 AIHCSI Index 250620 (O] 2f) 11
SWSOLO0000( CSI Photovoltaic Industry Index (PR) 7
SWSOL0000( 21 $+CSI Index 250930 (H|2| X) 18
SWSOL0000(CSI PHOTOVOLTAIC INDUSTRY INDEX 260325( 7

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F)




Q4 2026-06-11
Q' 2026-06-10

M INES e 0 0| &t
A NES Agt 6,829 0 6,829| &

U7|AHe| &

A

A

19

=

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

0.00

0.00

0.00

0.00

0.00

0.07 0.14 0.20 0.27 0.34 0.41 0.47

0.54

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

0.07 0.14 0.20 0.27 0.34 0.41 0.47

0.54

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)

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 0.07 0.14 0.20 0.27 0.34 0.41 0.47 0.54
74
SWSTAR000032-STAR 50 INDEX (NTR) 260319(0|2H)
.00 0.07 0.14 0.20 0.27 0.34 0.41 0.47 0.54
74

=
H0
i
o
1o

884




SAY  2026-06-11
712 2026-06-10

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

OlE@) #=ZX[M(1-2)

O ==(1)

15,226 6,816 8411

24,112 5312 18,800

U7|AHe| &

A

o

=ES

4

KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

.00

309.29 618.58 927.86 1,237.15 1,546.44 1,855.73 2,165.01

2,474.30

0.00

0.00

0.00

0.00 -

0.11 4

KR4AOF670009-2026-07 T4t 2 H

0.08

0.05

0.03

0.00

.00

54,900.00 164,700.00

109,800.00

219,600.00

-0.03

-0.05

-0.08




0.23

0.15

0.08

0.00

-0.08

-0.15

-0.23

-0.31

0.06

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.06

0.61

0.45

0.30

0.15

0.00

-0.15

-0.30

-0.45

-0.61

KR4A11670002-2026-07 A4 M X7 EME

/

/

/

/

615,000.00

112,000.00

303,000.00 Mo.oo

.00 153,750.00 /6'00.00 461,250.00
7t
KR4A14660000-2026-06 KTZHE M E
.00 28,000.00 /6(')0.00 84,000.00
7t
KR4A16660008-2026-06 CILHX}7HEME
.00 909,000.00

1,212,000.00




0.58

0.44

0.29

0.15

0.00

-0.15

-0.29

-0.44

-0.58

0.23

0.17

0.11

0.06

0.00

-0.06

-0.11

-0.17

-0.23

0.11

0.08

0.05

0.03

0.00

-0.03

-0.05

-0.08

-0.11

KR4A20670001-2026-07 SICH R H| A|HME

.

o~

~.

.00 290,500.00 581,01%\ 871,500.00 1,162,000.00

o~

.

o~

72

KR4A24670007-2026-07 LG X7 HME

o~

o~

T~

.00 112,500.00 225,0‘M 337,500.00 450,000.00

N
o~
T~

72

KR4A34660006-2026-06 LGZHEME

/
/
/

/

.00 54,800.00 /K{,G'O0.00 164,400.00 219,200.00




0.23

0.17

0.11

0.06

0.00

-0.06

-0.11

-0.17

-0.23

0.01

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.01

0.90

0.60

0.30

0.00

-0.30

-0.60

-0.90

-1.20

KR4A56670008-2026-07 NAVERZHEME

N

o~

~.

.00 113,250.00 226,5M 339,750.00 453,000.00

N
o~
T~

72

KR4AB0660004-2026-06 LG EA/WEME

/
/
/

/

.00 3,745.00 7,490.00 11,235.00 4,980.00 18,725.00 22,470.00  26,215.00  29,960.00

/

/

72

KR4AB3660001-2026-06 112{OtHIfEHME

/

/

/

/

.00 600,500.00 /ME)O0.00 1,801,500.00 2,402,000.00




KR4ABD660008-2026-06 A MEHINEHM E

0.37 /
0.28 /
0.19 /
— 0.09
5 /
=
f__ 0.00 . ; .
Or 0.00 185,750.00 /4'00.00 557,250.00 743,000.00
A o9 /
-0.19 /
-0.28
-0.37
7t
KR4ABM660007-2026-06 St SBZ L FIHEME
0.14 /
0.10 /
0.07 /
— 0.03
ol /
=]
g_, 0.00 . )
Or 0.00 69,000.00 /{,O'O0.00 207,000.00 276,000.00
A 03 /
-0.07 /
-0.10
-0.14
7t
KR4ABY670002-2026-07 LGO| = El 7/ H M B
1.10
0.82 \
0.55 \
— 0.27
ol \
=
L o000 x x \
Or 0.00 547,500.00 1,095:(%8\ 1,642,500.00 2,190,000.00
(‘IJ -0.27 \
-0.55 \
-0.82 \
-1.10



KR4AC0670001-2026-07 OCIZS T A/|EME

0.26

0.20

N

0.13

o~

—~ 0.07

o~ Y |

I 0.00

.00 131,000.00 ZGZ,M 393,000.00 524,000.00

M -0.07

-0.13

-0.20

N
o~
T~

-0.26

72

KR4AC8660004-2026-06 AT EMINEME

0.41

0.31

/
/

0.20
—~ 0.10
o_ 000
M 010
-0.20
-0.31

-0.41

0.04
0.03
0.02

~ oot
od

=

L o000

/

.00 204,750.00 /@'00.00 614,250.00 819,000.00

72

KR4ACF670004-2026-07 717} Q7| EME

T T 1

ol 0.00 9,650.00 19,300.00  28,950.00  38,600.0 48,250.00 57,900.00 67,550.00 77,200.00

H oo

-0.02
-0.03

-0.04




0.62

0.46

0.15

0.00

-0.15

-0.31

-0.46

-0.62

0.69

0.52

0.35

0.17

0.00

-0.17

-0.35

-0.52

-0.69

0.63

0.47

0.32

0.16

0.00

-0.16

-0.32

-0.47

-0.63

KR4ACT660009-2026-06 A4 SIx 7| H M &

/

/

/

/

.00 308,000.00 MO0.00 924,000.00 1,232,000.00

/

/

72

KR4ADD660006-2026-06 A M A 7HE M &

o~

o~

~.

.00 345,000.00 690,0‘(h\ 1,035,000.00 1,380,000.00

N
o~
o~

72

KR4AFD670003-2026-07 HDBILH S 3 HIWHM =

/
/
/

/

.00 316,500.00 MO0.00 949,500.00 1,266,000.00




KR4AFT660006-2026-06 CH LA 4 7/EME

0.02
0.02
0.01
— 0.01
3]
ird 0.00 T T T T T T T 1
BF 0.00 5,175.00 10,350.00 15,525.00 20,700.00 25,875.00 31,050.00 36,225.00 41,400.00
‘HJ -0.01
-0.01
-0.02
-0.02 -
74
3. ALt2| 2 &0l X HE (X C& Ao AS) CHY|- 8 OHR])
KR4A01690002 2026-09 DA I200X| =M E 1,006
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,006 -1,006 -1,006 -1,006 -1,006 -1,006 -1,006
-5.33% -671 -671 -671 -671 -671 -671 -671
-2.67% -335 -335 -335 -335 -335 -335 -335
0% 0 0 0 0 0 0 0
2.67% 335 335 335 335 335 335 335
5.33% 671 671 671 671 671 671 671
8.00% 1,006 1,006 1,006 1,006 1,006 1,006 1,006
KR4AOF670009 2026-07 SAZHEIAJIHME 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
KR4A11670002 2026-07 A ETAPNEM = 341
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -341 -341 -341 -341 -341 -341 -341
-5.33% -227 -227 -227 -227 -227 -227 -227
-2.67% -114 -114 -114 -114 -114 -114 -114
0% 0 0 0 0 0 0 0




2.67% 114 114 114 114 114 114 114
5.33% 227 227 227 227 227 227 227
8.00% 341 341 341 341 341 341 341
KR4A14660000 2026-06 KTZHEM = 34

7| =R AbO| EH 5
74 -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 -1 -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
KR4A16660008 2026-06 ACHA/HE M= 87

7| ZRHAto| HE Y
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -87 -87 -87 -87 -87 -87 -87
-5.33% -58 -58 -58 -58 -58 -58 -58
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 58 58 58 58 58 58 58
8.00% 87 87 87 87 87 87 87
KR4A20670001 2026-07 S RHATNEME 68

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 68 68 68 68 68 68 68
-5.33% 45 45 45 45 45 45 45
-2.67% 23 23 23 23 23 23 23
0% 0 0 0 0 0 0 0
2.67% -23 -23 -23 -23 -23 -23 -23
5.33% -45 -45 -45 -45 -45 -45 -45
8.00% -68 -68 -68 -68 -68 -68 -68
KR4A24670007 2026-07 LGHAPHEM = 53

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 53 53 53 53 53 53 53
-5.33% 35 35 35 35 35 35 35
-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% -35 -35 -35 -35 -35 -35 -35
8.00% -53 -53 -53 -53 -53 -53 -53
KR4A34660006 2026-06 LG7HE M= 59

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -59 -59 -59 -59 -59 -59 -59
-5.33% -39 -39 -39 -39 -39 -39 -39
-2.67% -20 -20 -20 -20 -20 -20 -20

0% 0 0 0 0 0 0 0
2.67% 20 20 20 20 20 20 20
5.33% 39 39 39 39 39 39 39
8.00% 59 59 59 59 59 59 59

KR4A56670008 2026-07 NAVERZHE M = 67
7| ZAHtO| HE

7t -2500%| -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

KR4AB0660004 2026-06 LGREHAIHEMZ 24
7| =XHtO| HE

7t -2500% -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

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

74 -2500% -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

KR4ABD660008 2026-06 tf S HHIfH M= 160
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -160 -160 -160 -160 -160 -160 -160
-5.33% -107 -107 -107 -107 -107 -107 -107
-2.67% -53 -53 -53 -53 -53 -53 -53

0% 0 0 0 0 0 0 0




2.67% 53 53 53 53 53 53 53
5.33% 107 107 107 107 107 107 107
8.00% 160 160 160 160 160 160 160
KR4ABM660007 2026-06 SIS LFIHEMZ 40

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40 -40 -40 -40 -40 -40 -40
-5.33% -27 27 -27 27 -27 -27 -27
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 27 27 27 27 27 27 27
8.00% 40 40 40 40 40 40 40
KR4ABY670002 2026-07 LGO|=EHII|HMZ 65

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 65 65 65 65 65 65
-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% -65 -65 -65 -65 -65 -65 -65
KR4AC0670001 2026-07 OCIZEATHEME 25

7| = XAt HE Y
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
KR4AC8660004 2026-06 fd=MNEMZ 56

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -56 -56 -56 -56 -56 -56 -56
-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% 56 56 56 56 56 56 56
KR4ACF670004 2026-07 7t7t7 EM = 97

B = A

7| =Rt S




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 97 97 97 97 97 97 97
-5.33% 65 65 65 65 65 65 65
-2.67% 32 32 32 32 32 32 32

0% 0 0 0 0 0 0 0
2.67% -32 -32 -32 -32 -32 -32 -32
5.33% -65 -65 -65 -65 -65 -65 -65
8.00% -97 -97 -97 -97 -97 -97 -97

KR4ACT660009 2026-06 &f @I/ EM = 38
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -38 -38 -38 -38 -38 -38 -38
-5.33% -25 -25 -25 -25 -25 -25 -25
-2.67% -13 -13 -13 -13 -13 -13 -13

0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 25 25 25 25 25 25 25
8.00% 38 38 38 38 38 38 38

KR4ADD660006 2026-06 MMANEMZ 31
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 31 31 31 31 31 31 31
-5.33% 21 21 21 21 21 21 21
-2.67% 10 10 10 10 10 10 10

0% 0 0 0 0 0 0 0
2.67% -10 -10 -10 -10 -10 -10 -10
5.33% -21 -21 -21 -21 -21 -21 -21
8.00% -31 -31 -31 -31 -31 -31 -31

KR4AFD670003 2026-07 HD S S A E M= 37
7| ZERHAO| HEE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -37 -37 -37 -37 -37 -37 -37
-5.33% -25 -25 -25 -25 -25 -25 -25
-2.67% -12 -12 -12 -12 -12 -12 -12

0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 25 25 25 25 25 25 25
8.00% 37 37 37 37 37 37 37

KR4AFT660006 2026-06 CHRHAE/EME 28
7| BXHte| MBS

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




19
28

19
28

19
28

19
28

19
28

19
28

19
28

2.67%
5.33%
8.00%

ol

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

e

4. OpMArE O



SAY  2026-06-11
712 2026-06-10

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

A INES M= 0 0 0
tllgt NES ME 0 0 o/
Al S3} HE 10,805 0 10,805 | LA
A NES M= 59,910 0 59,910
A Al d= 276 0 276/ YU
A &2t M= 10,821 0 10,821 | &Ly
2. M7|A ™| &l X
ESM6-S&P500 EMINI FUT JUN26
0.01
0.01
0.00
— 0.00
&l
EE‘F‘ 0.00 T T T 7 T T T )
6F 0.00 1,848.19 3,696.38 5,544.56 7,392.75 9,240.94 11,089.13 12,937.31 14,785.50
‘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 1,848.19 3,696.38 5,544.56 7,392.75 9,240.94 11,089.13 12,937.31 14,785.50
'(l“ 0.00
0.00
-0.01




-0.01 -

712

KR4A75670005-2026-07 H&{ME

0.00
0.00
0.00
— 0.00
ol
?_r_ 0.00 T 7 T T T
ol 0.00 381.03 762.05 1,143.08 1,524.10 1,905.13 2,286.15 2,667.18 3,048.20
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESM6 S&P500 EMINI FUT JUN26 4,793
HWAM®6 SP500 MIC EMIN FUTJun26 22
KR4A7567002026-07 HE{M = 866
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) (Erl: 42t g)



SAY  2026-06-11
712 2026-06-10

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

2. OE7|A|”o| &

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

A e 0 0 0

tllgt FtEH  |ME 0 0 o/
Mt =5t ME 3,972 0 3,972 | & LY
A FtEH (M= 29,707 0 29,707

A {753 |ME 255 0 255 | &Ly
A &2t M= 3,978 0 3,978 | ZtLY

o] B
HWBM6-NASD100 MICRO EMIN JUN26
.00 7,279.25 14,558.50 21,837.75 29,117.00 36,396.25 43,675.50 50,954.75 58,234.00
7t
KR4A75670005-2026-07 HE{ME

.00 381.03 762.05 1,143.08 1,524.10 1,905.13 2,286.15 2,667.18 3,048.20




0.00 -

712

NQM6-NASDAQ 100 E-MINI Dec20

0.03

0.02

0.01

—~ 0.01

o 0.00

7,279.25 14,558.50  21,837.75_.729,117.00  36,396.25  43,675.50  50,954.75

58,234.00

-0.01

-0.01

-0.02

-0.03 -

3. ALiE|2E &9

FRHS LMY TY)

HWBM6 NASD100 MICRO EMIN JUN26
KR4A7567002026-07 HHME

NQM6

NASDAQ 100 E-MINI Dec20

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

=
H0
1E
o
{0



SAY  2026-06-11
712 2026-06-10
SOLO| =309 MAHHEE ()
1. A=A
74 2H CH A
A INES e 0 0| &
A NES Agt 354,393 0 354,393 | &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

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

0.00

0.00

0.00

0.00 -

71

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

0.00

0.00

0.00

0.00

0.00
0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

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

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

00

72

SWKEDI000173-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000174-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



