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0.00
0.00
0.00
0.00
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3. A L2l &l X HF (x| &40 A SH) (GE R L))
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HCMG6-HSCEI Futures Jun26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,093.75 4,187.50 6,281.25 8,375.00 10,468.75  12,562.50  14,656.25  16,750.00

0.00

0.00

-0.01

-0.01

7

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



 2026-06-17
Q  2026-06-16

U7|AHe| &

A

19

=

KR4B0167A935-3 A 11| 200 C 202607 1,230.0

0.00

0.00

0.00

0.00

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 -

712

KR4B0167A943-T A 1| 200 C 202607 1,232.5

0.00

0.00

0.00

0.00

0.00

308.13 616.25 924.38 1,232.50 1,540.63 1,848.75 2,156.88

2,465.00

0.00

0.00

0.00

0.00 -



0.00

KR4C0167A933-T A 1[200 P 202607 1,230.0

0.00

0.00

0.00

0.00

0.00

.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 -

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4B0167A935 FA1]200 C 202607 1,230.0 359

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -53 -104 -154 -205 -257 -308 -359
-5.33% 21 -28 -77 -126 -177 -227 -278
-2.67% 81 36 -1 -58 -107 -156 -206
0% 129 88 45 0 -46 -93 -141
2.67% 167 130 91 49 6 -39 -84
5.33% 196 164 129 91 51 9 -35
8.00% 218 191 160 126 89 50 9
KR4B0167A943 FAT200 C 202607 1,232.5 1,146

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -173 -334 -496 -658 -820 -983 -1,146
-5.33% 64 -90 -247 -405 -565 -725 -887
-2.67% 257 113 -35 -187 -341 -497 -655
0% 412 281 143 0 -147 -297 -450
2.67% 533 417 291 159 21 -122 -268
5.33% 627 526 414 293 164 30 -109
8.00% 699 613 514 405 287 162 31
KR4C0167A933 T AM|200 P 202607 1,230.0 329

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -49 -95 -142 -188 -235 -282 -329
-5.33% 19 -25 -70 -116 -162 -208 -255
-2.67% 74 33 -10 -53 -98 -143 -188
0% 118 81 41 0 -42 -85 -129
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KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

350.78 701.55 1,052.33 1,403.10 1,753.88 2,104.65 2,455.43 2,806.20

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

348.69 697.37 1,046.06 1,394.74 1,743.43 2,092.11 2,440.80 2,789.48

0.00

0.00

0.00

0.00 -



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

2.40 -+
1.80
1.20
— 0.60
&
iir— 0.00 3
BF 0.00 1,201,500.00 2,403,000.00. 3,604,500.00 4,806,000.00
4“ -0.60
-1.20
-1.80
-2.40
7tA
KR4AFD670003-2026-07 HDH LS S H/WHM S
0.69
0.52
0.35
— 0.17
=
?i':.r, 0.00 T ¢ T )
SI' 0.00 346,000.00 692,000.00 1,038,000.00 1,384,000.00
4“ -0.17
-0.35
-0.52
-0.69 -
7tA
3.ALE| Y & RATHF (XM HSH) (THEHDERI)
KR4A01690002 2026-09 ZAI200K|$=ME 84
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84
KR4A05670000 2026-07 O|L|ZAI200 ME 28

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% -28 -28 -28 -28 -28 -28
-5.33% -19 -19 -19 -19 -19 -19
-2.67% -9 -9 -9 -9 -9 -9

0% 0 0 0 0 0 0
2.67% 9 9 9 9 9 9
5.33% 19 19 19 19 19 19
8.00% 28 28 28 28 28 28

KR4A50670004 2026-07 SKSHO|HATHH 6
EN I

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% 6 6 6 6 6 6
-5.33% 4 4 4 4 4 4
-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% -4 -4 -4 -4 -4 -4
8.00% -6 -6 -6 -6 -6 -6

KR4AFD670003 2026-07 HDHLHE S Y7 4
7| A

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 4
-5.33% -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3
8.00% 4 4 4 4 4 4

£
2
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2108840319ID-ICE GLOBAL CARBON FUTURES INDEX 260319(

0.00

0.00

0.00

0.00

0.00

0.33 0.66 0.98 131 1.64 1.97 2.29

2.62

0.00

0.00

0.00

0.00 -
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2108841218ID-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00

0.00

0.00

0.33 0.66 0.98 131 1.64 1.97 2.29

2.62

0.00

0.00

0.00

0.00 -
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2. M7|A|-He| &l x
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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) (B #)
SWCSI00000 AIHCSI Index 250620 (O] 2f) 12
SWSOLO0000( CSI Photovoltaic Industry Index (PR) 8
SWSOL0000( 21 $+CSI Index 250930 (H|2| X) 20
SWSOL0000(CSI PHOTOVOLTAIC INDUSTRY INDEX 260325( 8
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SWSTAR000027-STAR 50 INDEX (NTR) 251218(7| =)

0.00

0.00

0.00

0.00

0.00

0.08 0.17 0.25 0.33 0.41 0.50 0.58

0.66

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

0.08 0.17 0.25 0.33 0.41 0.50 0.58

0.66

0.00

0.00

0.00

0.00 -
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0.00
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0.00

0.00
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0.00

0.00

0.00

0.00

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 0.08 0.17 0.25 0.33 0.41 0.50 0.58 0.66
74
SWSTAR000032-STAR 50 INDEX (NTR) 260319(0] 2H)
.00 0.08 0.17 0.25 0.33 0.41 0.50 0.58 0.66
74

=
H0
i
o
1o




 2026-06-17
Q  2026-06-16

Ot =~(1)
16,222

Of &= (2)

1,196

T=EX|H(1-2)

15,025

30,673

5177

25,496

U7|AHe| &

A

19

=

KR4A01690002-2026-09 2 A L|200X| =

ME

0.00

0.00

0.00

0.00

0.00

350.78 701.55 1,052.33 1,403.10

1,753.88

2,104.65

2,455.43

2,806.20

0.00

0.00

0.00

0.00 -

712

KR4A0Z670005-2026-07 $+0|HHE X 7] 'H

M=

0.33 4

0.25

0.16

0.08

0.00

164,750.00 329,500.00

494,250.00

659,000.00

-0.08

-0.16

-0.25

-0.33




0.34

0.26

0.17

0.09

0.00

-0.09

-0.17

-0.26

-0.34

0.23

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.23

0.09

0.07

0.05

0.02

0.00

-0.02

-0.05

-0.07

-0.09

KR4A11670002-2026-07 A4 M X7 EME

/

/

/

/

234,0M

.00 172,000.00 /@)'00.00 516,000.00 688,000.00
7t
KR4A24670007-2026-07 LG X7 HME
.00 117,000.00 351,000.00 468,000.00

o~

o~

o~

72

KR4A2K670000-2026-07 LGM A A E M E

N

o~

.00 46,150.00 92,3;)%\ 138,450.00

1

184,600.00




KR4A50670004-2026-07 SKSIO| S| A \EME

/

/

/

/

.00

1,201,500.00 /,40/3,(')00.00 3,604,500.00 4,806,000.00

/

-1.20

/

-1.80

-2.40

0.15
0.11
0.07
— 0.04
o_ 000
M o0
-0.07
-0.11

-0.15

0.50
0.37
0.25

~ 012
ol

=

L o000

M -0.12
-0.25
-0.37

-0.50

72

KR4ABN670005-2026-07 L A L7|H M E

o~

o~

o~ |

.00

73,700.00 147,4M 221,100.00 294,800.00

N
o~
T~

72

KR4AC8670003-2026-07 A EAMINEME

/
/
/

/

247,750.00 /400.00 743,250.00 991,000.00




0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

1.01

0.76

0.51

0.25

0.00

-0.25

-0.51

-0.76

-1.01

0.69

0.52

0.35

0.17

0.00

-0.17

-0.35

-0.52

-0.69

KR4ACF670004-2026-07 717t Q7| E M E

.00 20,175.00 40,3;%\ 60,525.00 80,700.00
74
KR4ADB670007-2026-07 LIGC|H AU 2 AH|O| A7 H M
.00

505,000.00 1,010,%\ 1,515,000.00 2,020,000.00

N
o~
o~

72

KR4AFD670003-2026-07 HDBILH S 3 HIWHM =

/
/
/

/

.00

346,000.00 /ﬁO0.00 1,038,000.00 1,384,000.00




3. ALIE| 8 £ FZHSEIHE L E=H)

OH
2026-09 2 A

KR4A01690002 I|200X| =M= 1,754

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,754 -1,754 -1,754 -1,754 -1,754 -1,754 -1,754
-5.33% -1,169 -1,169 -1,169 -1,169 -1,169 -1,169 -1,169
-2.67% -585 -585 -585 -585 -585 -585 -585
0% 0 0 0 0 0 0 0
2.67% 585 585 585 585 585 585 585
5.33% 1,169 1,169 1,169 1,169 1,169 1,169 1,169
8.00% 1,754 1,754 1,754 1,754 1,754 1,754 1,754
KR4A0Z670005 2026-07 SHO[HLEX|7HH M & 93

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 93 93 93 93 93 93 93
-5.33% 62 62 62 62 62 62 62
-2.67% 31 31 31 31 31 31 31
0% 0 0 0 0 0 0 0
2.67% -31 -31 -31 -31 -31 -31 -31
5.33% -62 -62 -62 -62 -62 -62 -62
8.00% -93 93 -93 93 -93 -93 -93
KR4A11670002 2026-07 - d™RPHE M E 521

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -521 -521 -521 -521 -521 -521 -521
-5.33% -348 -348 -348 -348 -348 -348 -348
-2.67% -174 -174 -174 -174 -174 -174 -174
0% 0 0 0 0 0 0 0
2.67% 174 174 174 174 174 174 174
5.33% 348 348 348 348 348 348 348
8.00% 521 521 521 521 521 521 521
KR4A24670007 2026-07 LGHXPHEM = 55

7| =RHAtO| HES S
7t -25.00%| -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
KR4A2K670000 2026-07 LGM Ao ATHEM = 29

7| =Rk




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 29 29
-5.33% 19 19 19 19 19 19 19
-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% -19 -19 -19 -19 -19 -19 -19
8.00% -29 -29 -29 -29 -29 -29 -29

KR4A50670004 2026-07 SKSIO| AT HM = 72
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -72 -72 -72 -72 -72 -72 -72
-5.33% -48 -48 -48 -48 -48 -48 -48
-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% 48 48 48 48 48 48 48
8.00% 72 72 72 72 72 72 72

KR4ABN670005 2026-07 S AHE/WEM = 67
7|E=XHAte| HSH

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% 45 45 45 45 45 45 45
-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% -45 -45 -45 -45 -45 -45 -45
8.00% -67 -67 -67 -67 -67 -67 -67

KR4AC8670003 2026-07 HESMINEME 66
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -66 -66 -66 -66 -66 -66 -66
-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% 66 66 66 66 66 66 66

KR4ACF670004 2026-07 7t7t/NEM & 103
7| BXHte| MBS

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 103 103 103 103 103 103 103
-5.33% 69 69 69 69 69 69 69
-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% -69 -69 -69 -69 -69 -69 -69
8.00% -103 -103 -103 -103 -103 -103 -103
KR4ADB670007 2026-07 LIGE|H AQHO) O] 2 AL||O| AT} H M 67

7| =R AbO| EH 5
A -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
KR4AFD670003 2026-07 HDHHH S S YN E M= 24

7| ZRHAto| HE Y
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
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




SAY  2026-06-17
712 2026-06-16

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

A INES Ma 1 0 1
M NES ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A X|= ME 62,829 0 62,829
Sl Xl ME 288 0 288 | &L
A S35t ME 10,726 0 10,726 & LY
2. M7|A ™| &l X
ESU6-S&P500 EMINI FUT Sep26
0.01
0.01
0.00
— 0.00
&l
ir- 0.00 T T T 7 T T T )
BF 0.00 1,906.63 3,813.25 5,719.88 7,626.50 9,533.13 11,439.75 13,346.38 15,253.00
‘HJ 0.00
0.00
-0.01
-0.01 -
7t
HWAUG6-SP500 MIC EMIN FUT Sep26
0.01
0.01
0.00
— 0.00
2
?—r' 0.00 T T T J T T T 1
ol 0.00 1,906.63 3,813.25 5,719.88 7,626.50 9,533.13 11,439.75 13,346.38 15,253.00
'('IJ 0.00
0.00
-0.01




-0.01 -
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KR4A75670005-2026-07 H&{ME

0.00

0.00

0.00

—~ 0.00

o 0.00
ol 0.00
W 500

377.68

755.35 1,133.03 1,510.70 1,888.38

2,266.05 2,643.73 3,021.40

0.00

0.00

0.00 -
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O] ZLIAEHM00QI B A B (FA]-THEH)
1. AY=d

2. OE7|A|”o| &

M F75H (M= 0 0 0| &
AT K| MNE 1 0 1
Mt £33} ME 0 0 0| &
A FtEH (M= 280 0 280 | ZFLY
A Xl ME 31,725 0 31,725
A &2t M= 3,943 0 3,943 | ZhLY
o] B
HWBU6-NASD100 MICRO EMIN Sep26
0.03
0.02
0.02
0.01
0.00 T T T ? T T T )
0.00 7,716.06 15,432.13 23,148.19 30,864.25 38,580.31 46,296.38 54,012.44 61,728.50
-0.01
-0.02
-0.02
-0.03 -
7t
KR4A75670005-2026-07 HE{ME
0.00
0.00
0.00
0.00
0-00 T T T J T T T 1
0.00 377.68 755.35 1,133.03 1,510.70 1,888.38 2,266.05 2,643.73 3,021.40
0.00
0.00
0.00
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NQU6-NASDAQ 100 E-MINI Sep25

61,728.50

.00 7,716.06 15,432.13  23,148.19 730,864.25  38,580.31  46,296.38 54,012.44
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1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 321,010 0 321,010| %
2. M7|A|-He| &l x
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SWKEDI000175-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
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SWKEDI000182-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
0.00
0.00
0.00
—~ 0.00
ol
?_r_ 0.00 T T T 7 T T T )
ol 0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
4“ 0.00
0.00
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0.00 -
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3. AlLIZ|2E 2o PEHS @A L0 ASY) ST
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,385
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,133
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,192
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,936
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