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(1) 0= (2)
At {7tsd  |[M= 0 1,204 -1,204 | &Ly
= F7t5dH  |[ME 12,278 0 12,278 | & LY
2. TN He| &=
KR4AAM7690001-2026-09 SOL =M TOP3ZB{AV|EHME
0.03
0.02
0.02
— 0.01
=
;:_r, 0.00
SI' 0.00 7,540.00 15,080.00 22,620.00 30,160.00 37,700.00 45,240.00 52,780.00 60,320.00
<'IJ -0.01
-0.02
-0.02
-0.03
7_|:|
3.ALE| Y &R HF (XM HSH) (TH:EH TERl)
KR4AM7690001 2026-09 SOL ZMTOPIEHAWEHME 9,770
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9,770 -9,770 -9,770 -9,770 -9,770 -9,770 -9,770
-5.33% -6,514 -6,514 -6,514 -6,514 -6,514 -6,514 -6,514
-2.67% -3,257 -3,257 -3,257 -3,257 -3,257 -3,257 -3,257
0% 0 0 0 0 0 0 0
2.67% 3,257 3,257 3,257 3,257 3,257 3,257 3,257
5.33% 6,514 6,514 6,514 6,514 6,514 6,514 6,514
8.00% 9,770 9,770 9,770 9,770 9,770 9,770 9,770
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{is e e e B = | 0 29,947 -29,947| ZkLY
el = A 24,066 0 24,066 | & LY
A e e B = | 0 35,640 -35,640 | ZFL{
F7|A ™| &l x
KR4A01690002-2026-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
o2
ir' 0.00 T T T 1 T T T 1
EI' 0.00 311.88 623.75 935.63 1,247.50 1,559.38 1,871.25 2,183.13 2,495.00
<'IJ 0.00
0.00
0.00
0.00 -
74
KR4A11670002-2026-07 A H X/ HM E
0.30
0.22
0.15
— 0.07
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 147,750.00 295,500.00 443,250.00 591,000.00
<‘IJ -0.07
-0.15
-0.22
0.30 -



KR4B0167B206-T 2 1| 200 C 202607 1,295.0

0.00
0.00
0.00
— 0.00
=l
i—r— 0.00 T T T X T T T 1
6" 0.00 323.75 647.50 971.25 1,295.00 1,618.75 1,942.50 2,266.25 2,590.00
'(“ 0.00
0.00
0.00
0.00 -
74
KR4801673214-_'T"_¢E| 200 C 202607 1,297.5
0.00
0.00
0.00
— 0.00
=1
E\r' 0.00 T T T 1 T T T 1
SI' 0.00 324.38 648.75 973.13 1,297.50 1,621.88 1,946.25 2,270.63 2,595.00
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLtE| Y QX F (X[ A0 42 H) CHQ[: B4 02
KR4A01690002 2026-09 DAI|200X| M2 637
7| Z=RH4te] HEH
74 -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
KR4A11670002 2026-07 AHEMRINE M E 1,279
7| ZE=RH4te] HE N




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,279 -1.279 -1,279 -1.279 -1,279 -1,279 -1,279
-5.33% -852 -852 -852 -852 -852 -852 -852
-2.67% -426 -426 -426 -426 -426 -426 -426

0% 0 0 0 0 0 0 0
2.67% 426 426 426 426 426 426 426
5.33% 852 852 852 852 852 852 852
8.00% 1,279 1,279 1,279 1,279 1,279 1,279 1,279

KR4B0167B206 T AT200 C 202607 1,295.0 1,481
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,440 -1,443 -1,446 -1,452 -1,459 -1,469 -1,481
-5.33% -907 -913 -923 -935 -950 -968 -988
-2.67% -388 -404 -423 -445 -471 -498 -528

0% 96 67 34 0 -36 -74 -113
2.67% 515 472 429 384 339 293 247
5.33% 842 793 744 694 645 595 546
8.00% 1,068 1,022 975 927 879 831 783

KR4B0167B214 T AT|200 C 202607 1,297.5 992
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -966 -967 -969 -973 -977 -984 -992
-5.33% -610 -614 -620 -627 -637 -648 -662
-2.67% -263 -273 -285 -299 -316 -334 -353

0% 62 43 22 0 -24 -48 -74
2.67% 345 317 289 259 229 199 169
5.33% 569 536 503 470 437 404 371
8.00% 724 693 661 629 597 565 532
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KR4A06690007-2026-09 @A EI‘lSOt'%
0.00
0.00
0.00
— 0.00
=
;:_r, 0.00
3‘; 0.00 366.28 732.55 1,098.83 1,465.10 1,831.38 2,197.65 2,563.93 2,930.20
0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) (- HH TR
KR4A06690007 2026-09 AAEH50ME 68
7| Z=RH4te] HEH
7tA -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
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0.00

.00

H -0.56
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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH =4 DER)
KR4A50670004 2026-07 SKSIO| AT HM = 3,340

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3,340 -3,340 -3,340 -3,340 -3,340 -3,340 -3,340
-5.33% -2,227 2,227 -2,227 2,227 -2,227 -2,227 -2,227
-2.67% -1,113 -1,113 -1,113 -1,113 -1,113 -1,113 -1,113
0% 0 0 0 0 0 0 0
2.67% 1,113 1,113 1,113 1,113 1,113 1,113 1,113
5.33% 2,227 2,227 2,227 2,227 2,227 2,227 2,227
8.00% 3,340 3,340 3,340 3,340 3,340 3,340 3,340
KR4A50680003 2026-08 SKSIO| AT HM =2 2,701

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,701 -2,701 -2,701 -2,701 -2,701 -2,701 -2,701
-5.33% -1,801 -1,801 -1,801 -1,801 -1,801 -1,801 -1,801
-2.67% -900 -900 -900 -900 -900 -900 -900
0% 0 0 0 0 0 0 0
2.67% 900 900 900 900 900 900 900
5.33% 1,801 1,801 1,801 1,801 1,801 1,801 1,801
8.00% 2,701 2,701 2,701 2,701 2,701 2,701 2,701
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Of==(1) OHE@R) =ZX[M(1-2)
Mt e = A 70,341 316,418 -246,078| & LK
A FEH (M= 0 444,156 -444,156 | kLY
TEZ|A| el &=
KR4A50670004-2026-07 SKSFO| A7 EHE

2.23

1.67

1.11
— 0.56
=l
;":_r, 0.00 T ¥ T )
EI' 0.00 1,113,500.00 2,227,000.00. 3,340,500.00 4,454,000.00
4“ -0.56

1.11
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2.23

74
KR4A50680003-2026-08 SKSIO| Sl A7 H M E
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ol
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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) CHe|.u8TkR)
KR4A50670004 2026-07 SKSIO| AT HM = 8,640

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18,640 18,640 18,640 18,640 18,640 18,640 18,640
-5.33% 12,427 12,427 12,427 12,427 12,427 12,427 12,427
-2.67% 6,213 6,213 6,213 6,213 6,213 6,213 6,213
0% 0 0 0 0 0 0 0
2.67% -6,213 6,213 -6,213 -6,213 -6,213 -6,213 -6,213
5.33% -12,427| 12,427 12,427 -12/427|  -12,427 -12,427 -12,427
8.00% -18,640|  -18,640| -18,640| -18,640| -18,640 -18,640 -18,640
KR4A50680003 2026-08 SKSIO| AT HM =2 16,508

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16,508 16,508 16,508 16,508 16,508 16,508 16,508
-5.33% 11,005 11,005 11,005 11,005 11,005 11,005 11,005
-2.67% 5,502 5,502 5,502 5,502 5,502 5,502 5,502
0% 0 0 0 0 0 0 0
2.67% -5,502 -5,502 -5,502 -5,502 -5,502 -5,502 -5,502
5.33% -11,005|  -11,005|  -11,005|  -11,005|  -11,005 -11,005 -11,005
8.00% -16,508|  -16,508/  -16,508| -16,508|  -16,508 -16,508 -16,508
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EHASAUHER (XA -THEH)
A a3

M HEXM  |ME 0

{is e FtEH  |ME 0

M =Xel ME 0 61 -61| &Ly

A HEXH (M= 452 0 452

el e = A 2,160 0 2,160

A =Kl ME 0 229 -229| &Ly

TE7|A|He| &=
BOZ6-SOYBEAN OIL FUTR Dec26
0.00
0.00
0.00
0.00
0.00 T T T ? T T T )
0.00 16.66 33.32 49.97 66.63 83.29 99.95 116.60 133.26
0.00
0.00
0.00
0.00 -
74
CCU6-COCOA FUTURE Sep26
0.01
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 1,423.50 2,847.00 4,270.50 5,694.00 7,117.50 8,541.00 9,964.50 11,388.00

0.00
0.00

0.00




156.60

876.50

699.90

-0.01
7%
CTZ6-COTTON NO.2 FUTR Dec26
0.00 /
0.00 /
0.00 /
0.00 /
0-00 T T T T T T 1
0.00 19.58 39.15 58%30 97.88 117.45 137.03
0.00 /
0.00 /
0.00
0.00
77
CUG6-CORN FUTURE Sep26
0.00 /
0.00 /
0.00 /
0.00 /
0.00 T T T T T T ,
0.00 109.56 219.13 32M.25 547.81 657.38 766.94
0.00 /
0.00 /
0.00
0.00
77
KCU6-COFFEE 'C' FUTURE Sep26
0.00 /
0.00 /
0.00 /
0.00 /
0-00 T T T T T T 1
0.00 87.49 174.98 262.46/&49'.95 437.44 524.93 612.41
0.00 /
0.00 /
0.00 /
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0.00

0.00

0.00
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o~
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.00 381.65 763.30 1,144.95 1,526.6! 1,908.25 2,289.90 2,671.55 3,053.20

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

/

.00 162.44 324.88 487.31 649.75 812.19 974.63 1,137.06 1,299.50

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 3.81 7.61 11.42 15.22 19.03 22.83 26.64 30.44

0.00

/

0.00

/

0.00

/
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SMZ6-SOYBEAN MEAL FUTR Dec26

0.00

0.00

0.00

0.00

/

0.00

.00 78.38

T T

156.75

235.13 313.50 391.88

T

470.25

T 1

548.63 627.00

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 298.06

T T

596.13

894.19 ,192.25 1,490.31

T

1,788.38

T 1

2,086.44 2,384.50

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 153.50

T T

307.00

460.50 614.00 767.50

T

921.00

T 1

1,074.50 1,228.00

0.00

/

0.00

/

0.00

/
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19

=

KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

311.88 623.75 935.63 1,247.50 1,559.38

1,871.25

2,183.13

2,495.00

0.00

0.00

0.00

0.00 -

0.30

0.22

0.15

0.07

0.00

-0.07

-0.15

-0.22

-0.30

712

KR4A11670002-2026-07 A H X/ HM E

.00

147,750.00 295,500.00

443,250.00

591,000.00




KR4AF5670009-2026-07 LGO| L X| &R MI|EME
0.33
0.25
0.17
— 0.08
3]
;ir— 0.00 T 3 T )
6l' 0.00 166,000.00 332,000.00 498,000.00 664,000.00
'(“ -0.08
-0.17
-0.25
-0.33
74
3.ALE| Y &R FTHE(X|CH&M0|ASAH) (THEHTER)
KR4A01690002 2026-09 DA I200K| =M= 343
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -343 -343 -343 -343 -343 -343 -343
-5.33% -229 -229 -229 -229 -229 -229 -229
-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% 229 229 229 229 229 229 229
8.00% 343 343 343 343 343 343 343
KR4A11670002 2026-07 &Hd ™R EM = 9
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9 -9 -9 -9 -9 -9 -9
-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 0
2.67% 3 3 3 3 3 3 3
5.33% 6 6 6 6 6 6 6
8.00% 9 9 9 9 9 9 9
KR4AF5670009 2026-07 LGO|HUX|&EFEMINEMZ 7
7| ZEXtato| HEd
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% 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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SOLX}O|L}ZEA 7| HCSIS004H &

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

el
At A= s 0 082
A A= ] 5,970 0 5,970 &2l
2. WI|AEe] &Y=
SW(CSI5000048-CSI 500 NET TOTAL RETURN INDEX 260617(0]|
0.00
0.00
0.00
— 0.00
ol
g_r, 0.00
of 0.00 0.26 0.52 0.77 1.03 1.29 1.55 1.80 2.06
A 0.00
0.00
0.00
0.00
7t4
3. ALIZ|2E 2P ZHEE LY FY) (SHelHEHR)
SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260617(0] 476
* Y5 e[23 HEHO Z2 =0 of21z0| U0 WEX|7H MEEUS
4. b SE2| 20 SZA(VaR : 99% L E|+F, 102 7| F) (EhHel-=q 2ha)
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0.00
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712 2026-07-07

a|AlEe] £9RE
HCNG6-HSCEI Futures Jul26
0.01
0.01
0.00
— 0.00
I
=
;r_ 0.00
Or 0.00 1,947.25 3,894.50 5,841.75 7,789.00 9,736.25 11,683.50 13,630.75 15,578.00
4“ 0.00
0.00
-0.01
-0.01
74
3. AlL2I2 £ EHEAIA Mol AT ) (EFSl:are)
HCN6 HSCEI Futures Jul26
4, TPHMZEO| X &AM ITH(VaR : 99%MEIFF,10€7|F) (THR|: TR



Q! 2026-07-08
Q 2026-07-07

U7IAHe| &

A

19

=

KR4B0167A935-T A 1| 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 L[200 P 202607 1,230.0

0.00

0.00

0.00

2,460.00

ol
=
llr- 0.00 T T T 7 T T T
ol 0.00 307.50 615.00 922.50 1,230.00 1,537.50 1,845.00 2,152.50
4“ 0.00

0.00

0.00

0.00 -

712

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4B0167A935 FA1]200 C 202607 1,230.0 447

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -403 -408 -414 -421 -429 -438 -447
-5.33% -225 -234 -245 -256 -268 -281 -294
-2.67% -69 -84 -99 -114 -129 -145 -161
0% 51 34 17 0 -17 -34 -51
2.67% 133 17 101 85 68 51 35
5.33% 180 168 156 142 128 114 99
8.00% 204 196 188 178 167 156 144
KR4B0167A943 T AM200 C 202607 1,232.5 1,432

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,296 -1,310 -1,328 -1,350 -1,374 -1,402 -1,432
-5.33% -727 -756 -789 -824 -861 -900 -941
-2.67% -229 -274 -321 -368 -416 -466 -515
0% 162 108 54 0 -54 -108 -162
2.67% 430 379 327 275 222 169 116
5.33% 588 549 507 463 418 371 323
8.00% 666 642 613 582 547 510 470
KR4C0167A933 T AM|200 P 202607 1,230.0 410

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -369 -374 -379 -386 -393 -401 -410
-5.33% -206 -215 -224 -235 -246 -257 -269
-2.67% -64 -77 -91 -105 -119 -133 -148
0% 47 31 16 0 -16 -31 -47




AN O A
m| O | m
—

~N | S| o
| O <
— | v
AN~ MM
O | v~ | N
|
NSO | m
N~ on | O
— | v
AN
o | < I~
— | v«
~N YO
S| wn |
— | v | v
AN
ANl O | O
— | — | —
XXX
N | O
olm <
ANl 1| O

ol

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

e

4. OpMArE O

3,746



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

AOFEKRX300Q1 8l A o (F A THHH)

OH==(1) OHE@R) =ZX[M(1-2)
Mt {7tsd  |[M= 3,665 367 3,298 | &HLY
= F7t5dH  |[ME 4,412 61 4,352 | &Ly

o

U7IAHe| &

=ES

d

KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

— 0.00

— 0.00 T T T d T T T
ol 0.00 311.88 623.75 935.63 1,247.50 1,559.38 1,871.25 2,183.13 2,495.00

#6000

0.00

0.00

0.00 -
712

KR4A05680009-2026-08 O|L| 2 A 1i|200 ME

0.00

0.00

0.00

— 0.00

-]
— 0-00 T T T d T T T
zr 0.00 310.39 620.77 931.16 1,241.54 1,551.93 1,862.31 2,172.70 2,483.08
i
0.00

0.00

0.00

0.00 -



KR4A11680001-2026-08 A H X7

BM=

0.30
0.22
0.15
— 0.07
3|
i'-,i 0.00 T 7 T )
6l' 0.00 148,250.00 296,500.00 444,750.00 593,000.00
4“ -0.07
-0.15
-0.22
-0.30 -
7t
KR4AF5680008-2026-08 LGH|L{ X| &S S2MI|EHME
0.34 -
0.25
0.17
— 0.08
=
;'i[ 0.00 T ¥ T )
SI' 0.00 168,250.00 336,500.00 504,750.00 673,000.00
<'IJ -0.08
-0.17
-0.25
-0.34
7tA
3.ALE| Y & RATHF (XM HSH) (THEHDERI)
KR4A01690002 2026-09 ZAI200K|$=ME 74
7|Z=ApLto| HE
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
KR4A05680009 2026-08 O|L|ZAI200 ME 54

7|Z=Rtel BiEg




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

KR4A11680001 2026-08 &f dTANEM = 5
7|x=XHAte| HEH

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% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5

KR4AF5680008 2026-08 LGO|HX| &R MINEM = 5
7|E=XHAte| HSH

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% 3 3 3 3 3 3 3
-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% -3 -3 -3 -3 -3 -3 -3
8.00% -5 -5 -5 -5 -5 -5 -5

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

375
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=

2108840618ID-ICE GLOBAL CARBON FUTURES INDEX 260630(

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

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

0.00

0.00

0.00

0.00

0.00

0.26 0.51 0.77 1.02 1.28 1.53 1.79

2.04

0.00

0.00

0.00

0.00 -



3. AlLI2|E &9l X HF (X C &40 =)
2108840618I ICE GLOBAL CARBON FUTURES INDEX 260630(
2108841218IICE Global Carbon Futures Index(ER) (|
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3. AlLE| 28 EYFTHSEIHELHLSA)
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4, TP AEO| ZCf&=A 03U (VaR : 99%LE|FF,1027|F)

SAY  2026-07-08
712 2026-07-07
>
SOL S HEIAH|EHMES/PEH
1. A=A
Hefchd  AHeied Of==(1)
_EI.
Al E3} ME 0 0 0/ &2
A 5,284 0 5,284
A &2t ME 0 2,742 -2,742 | % Q)|
2. TN He| &=
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&
ir_ 0.00
Or 0.00 20.45 40.90 61.34 81.79 102.24 122.69 143.13 163.58
‘HJ 0.00
0.00
0.00
0.00
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A SISOLAIO|LIE | L HCSITH YT

7{eich &

At Xl A2 0 0| &Q|
A NES Agt -641 0 -641| %2

2. M7|A| ™| &l

3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSOL0000( A 3+CSI Index 250930 (H| 2| %) 19
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260325( 12
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630(N 8
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630( 12

4. TP MEC| XM H(VaR : 99%LEITFE,10Y7|F)
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—1OH
| = B |
7{eich &
At Xl A2 0 0| &Q|
A K| A2l 457 457\ %2

U7IAHe| &

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

0.00

0.00

0.00

0.00

0.00

0.04 0.08 0.11 0.15 0.19 0.23 0.26

0.30

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

0.04 0.08 0.11 0.15 0.19 0.23 0.26

0.30

0.00

0.00

0.00
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A2 o RRHF (X L&A Y=
SWSTAROO0O(STAR 50 INDEX (NTR) 251218(7| )
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SWSTARO0O0(STAR 50 INDEX (NTR) 260626(H 2| =)
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2| ool A (FA-THEH)(F)
A a3
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O ==(1)

T=EX|H(1-2)

13,457 6,393

7,064

29,174 2,386

26,788
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

311.88 623.75 935.63 1,247.50 1,559.38 1,871.25

2,183.13

2,495.00

0.00

0.00

0.00

0.00 -

0.30

0.22

0.15

0.07

0.00

-0.07

-0.15

-0.22

-0.30
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KR4A11680001-2026-08 A M X7 HM E

.00

148,250.00 296,500.00

444,750.00

593,000.00




0.20

0.15

0.10

0.05

0.00

-0.05

-0.10

-0.15

-0.20

0.83

0.41

0.00

-0.41

-0.83

-1.24

-1.65

0.19

0.14

0.10

0.05

0.00

-0.05

-0.10

-0.14

-0.19

KR4A1V670008-2026-07 HDRICHOIZI &£ 2 MIfEME

/85/4,2)00.00

.00 101,750.00 /@'00.00 305,250.00 407,000.00
7t
KR4A23670008-2026-07 A M 7| 7| EH M &
.00 827,000.00 2,481,000.00 3,308,000.00

/

/

72

KR4A24670007-2026-07 LGH X7 EME

/

/

/

/

.00

95,500.00 /rn(,c;oo.oo

T 1

286,500.00 382,000.00




0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.56

0.00

-0.56

-1.11

-1.67

-2.22

0.25

0.19

0.12

0.06

0.00

-0.06

-0.12

-0.19

-0.25

KR4A48670009-2026-07 O|Z{O| IS HI|EHME

/

/

/

/

.00 21,325.00 /ﬁ;0.00 63,975.00 85,300.00

/

/

712

KR4A50680003-2026-08 SKSIO| S AV |EME

/

/

/

/

.00 1,111,500.00 /,42/3,2)00.00 3,334,500.00 4,446,000.00

/

/

72

KR4ABL670007-2026-07 St 2 8 X|F/HEHMZ

/

/

/

/

.00 124,500.00 MO0.00 373,500.00 498,000.00




KR4ABZ670001-2026-07 NHEXISHI|EME

0.03 /
0.02 /
= 0.01
= /
=
o 0.00 . ; ; ; T T .
Or 0.00 8,075.00 16,150.00 24,225.00 2,300.00 40,375.00 48,450.00 56,525.00 64,600.00
-0.02 /
-0.02
-0.03
7t
KR4ACF670004-2026-07 717} QI HME
0.04
0.03 \
0.02 \
= 0.01
od \
=]
3. 0.00 r ‘ : ‘ : )
Or 0.00 8,887.50 17,775.00 26,662.50 35,550.0 44,437.50 53,325.00 62,212.50 71,100.00
-0.02 \
-0.03 \
-0.04
7H4
KR4AD8680000-2026-08 SICHESIH/|EME
0.18
0.13 \
0.09 \
= 0.04
od \
=
L o000 x x \
Or 0.00 89,250.00 178,5%0\ 267,750.00 357,000.00
(‘IJ -0.04 \
-0.09 \
-0.13 \
-0.18



0.69

0.52

0.35

0.17

0.00

-0.17

-0.35

-0.52

-0.69

0.69

0.52

0.34

0.17

0.00

-0.17

-0.34

-0.52

-0.69

0.33

0.25

0.17

0.08

0.00

-0.08

-0.17

-0.25

-0.33

KR4ADD670005-2026-07 MM A 7| HM &

.

o~

~.

.00 345,500.00 691,01%\ 1,036,500.00 1,382,000.00
7t
KR4ADD680004-2026-08 A M A7 E M E
.00

344,500.00 689,0‘(h\ 1,033,500.00 1,378,000.00

o~

.

o~

72

KR4AF5670009-2026-07 LG X| &2 M/|EHM =

N

o~

~.

.00

166,000.00 332,@0\ 498,000.00 664,000.00




0.56

KR4AFD670003-2026-07 HDE LS 3

e
=1
nE
rx
Mo

0.42

0.28

0.14

0.00

-0.14

-0.28

-0.42

-0.56 -

.00

277,500.00

555,000.00

832,500.00

1,110,000.00

3. AlLIE| 2 £ L ZHF (X A0 A F ) (EHI: Y TER)
KR4A01690002 2026-09 TAT|200K| =M= 1,765

7|E=XHAte| HSH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,765 -1,765 -1,765 -1,765 -1,765 -1,765 -1,765
-5.33% -1,177 -1,177 -1,177 -1,177 -1,177 -1,177 -1,177
-2.67% -588 -588 -588 -588 -588 -588 -588
0% 0 0 0 0 0 0 0
2.67% 588 588 588 588 588 588 588
5.33% 1,177 1,177 1,177 1,177 1,177 1,177 1,177
8.00% 1,765 1,765 1,765 1,765 1,765 1,765 1,765
KR4A11680001 2026-08 & dTAPNEM E 350

7| BXHte| HE
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -350 -350 -350 -350 -350 -350 -350
-5.33% -234 -234 -234 -234 -234 -234 -234
-2.67% -117 -117 -117 -117 -117 -117 -117
0% 0 0 0 0 0 0 0
2.67% 117 117 117 117 117 117 117
5.33% 234 234 234 234 234 234 234
8.00% 350 350 350 350 350 350 350
KR4A1V670008 2026-07 HDTLCHOLZIE E M HM F 4

7| EXHAO| HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0




2.67% 1 1 1 1 1 1 1
5.33% 2 2 2 2 2 2 2
8.00% 4 4 4 4 4 4 4
KR4A23670008 2026-07 tf 4™ 7|7HE M E 32

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 -21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
KR4A24670007 2026-07 LGHAPHEM = 15

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -15 -15 -15 -15 -15 -15 -15
-5.33% -10 -10 -10 -10 -10 -10 -10
-2.67% -5 -5 -5 -5 -5 -5 -5
0% 0 0 0 0 0 0 0
2.67% 5 5 5 5 5 5 5
5.33% 10 10 10 10 10 10 10
8.00% 15 15 15 15 15 15 15
KR4A48670009 2026-07 D2 MBS HINEMZ 4

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -2 -2 -2 -2 -2 -2 -2
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 2 2 2 2 2 2 2
8.00% 4 4 4 4 4 4 4
KR4A50680003 2026-08 SKSIO|HAINEM = 81

7| =XHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 -54 -54 -54 -54
-2.67% 27 27 =27 27 -27 =27 =27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 54 54 54 54 54 54 54
8.00% 81 81 81 81 81 81 81
KR4ABL670007 2026-07 et 8AFHEM = 25

7|Z=Rtel BiEg




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

KR4ABZ670001 2026-07 NHEAZSHIE M= 5
7|x=XHAte| HEH

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

KR4ACF670004 2026-07 7H7t7/ | EM = 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

KR4AD8680000 2026-08 ALCHHH DI IfHM = 13
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13 13 13 13 13 13 13
-5.33% 9 9 9 9 9 9 9
-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 -4
5.33% -9 9 9 -9 -9 -9 -9
8.00% -13 -13 -13 -13 -13 -13 -13

KR4ADD670005 2026-07 MMANEM S 9
7| BXHte| MBS

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9 9 9 9 9 9 9
-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 0




2.67% -3 -3 -3 -3 -3 -3 -3
5.33% -6 -6 -6 -6 -6 -6 -6
8.00% -9 9 -9 9 -9 -9 -9
KR4ADD680004 2026-08 M MANEM = 18

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 18 18 18 18 18 18 18
-5.33% 12 12 12 12 12 12 12
-2.67% 6 6 6 6 6 6 6
0% 0 0 0 0 0 0 0
2.67% -6 -6 -6 -6 -6 -6 -6
5.33% -12 -12 -12 -12 -12 -12 -12
8.00% -18 -18 -18 -18 -18 -18 -18
KR4AF5670009 2026-07 LGO|HX| &2 H/MEM = 88

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 88 88 88 88 88 88 88
-5.33% 59 59 59 59 59 59 59
-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% -59 -59 -59 -59 -59 -59 -59
8.00% -88 -88 -88 -88 -88 -88 -88
KR4AFD670003 2026-07 HDHH S S Y E M E 19

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -19 -19 -19 -19 -19 -19 -19
-5.33% -13 -13 -13 -13 -13 -13 -13
-2.67% -6 -6 -6 -6 -6 -6 -6
0% 0 0 0 0 0 0 0
2.67% 6 6 6 6 6 6 6
5.33% 13 13 13 13 13 13 13
8.00% 19 19 19 19 19 19 19
4. IPAMEQ| XL &ML ZH(VaR : 99%HE|+F,10¥7|F) Bl Oty




U7|AHe| &

0.01

0.01

0.00

0.00

0.00

0.00

0.00

-0.01

-0.01

0.01

0.01

0.00

0.00

0.00

0.00

0.00

-0.01

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

0| 3S&P500Q A 2 (F AT} EH)
v (o1 0=

M INES Ma 0 0 0

M NES ME 0 0 o/
M E3t Ma 0 0 O|ZHLH
A K| ME 67,189 0 67,189

A Xl ME 289 0 289 | &Ly
A =Kl MNE 10,839 0 10,839 | ALY

o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,897.88 3,795.75 5,693.63 7,591.50 9,489.38 11,387.25 13,285.13 15,183.00
74
HWAUG6-SP500 MIC EMIN FUT Sep26

.00 1,897.88 3,795.75 5,693.63 7,591.50 9,489.38 11,387.25 13,285.13 15,183.00




-0.01 -

712

KR4A75670005-2026-07 H&{ME

0.00

0.00

0.00

— 0.00

o 0.00 :
ol 0.00 381.65
W 500

763.30 1,144.95 1,526.60 1,908.25

2,289.90 2,671.55 3,053.20

0.00

0.00

0.00 -

3. AlLE| 8 &9 7=
ESU6
HWAU6

HEEICHE L ESA)
S&P500 EMINI FUT Sep26
SP500 MIC EMIN FUT Sep26

KR4A7567002026-07 HHME

4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F)

=
H0
1E
o
{0



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

O] ZLIAEH00QH A B (FA]-THEH)
v (o1 0=

AR {ItEd  |ME 0 S
illgt NES ME 0
M &3t Ma 0 0 o1&
A e 368 0 368| 2L
el Xl ME 33,518 0 33,518
A =Kl ME 3,984 0 3,984 | ZtLY
TE7|A|He| &=
HWBUG6-NASD100 MICRO EMIN Sep26
0.03
0.02
0.01
0.01
0.00 T T T ? T T T )
0.00 7,485.25 14,970.50 22,455.75 29,941.00 37,426.25 44,911.50 52,396.75 59,882.00
-0.01
-0.01
-0.02
-0.03 -
74
KR4A75670005-2026-07 HE{M &
0.00
0.00
0.00
0.00
0-00 T T T J T T T 1
0.00 381.65 763.30 1,144.95 1,526.60 1,908.25 2,289.90 2,671.55 3,053.20
0.00
0.00
0.00




0.00 |

712

NQU6-NASDAQ 100 E-MINI Sep25

0.03
0.02
0.01
— 0.01
3|
Err 0.00 T T T J T T T 1
Or 0.00 7,485.25 14,970.50 22,455.75 29,941.00 37,426.25 44,911.50 52,396.75 59,882.00
<‘IJ -0.01
-0.01
-0.02
-0.03 -
74
3. ALI2|E £l X HF (X|CHE=4 0|3 H) (THI B TR
HWBU6 NASD100 MICRO EMIN Sep26 29
KR4A7567002026-07 H{ME 319
NQU6 NASDAQ 100 E-MINI Sep25 2,681
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (GE R L))



Q! 2026-07-08
Q 2026-07-07

SOLO| 2302 MAHHES ()

2 ch&f

M INES e 0 0| &t
A K| A2l 321,472 0 321,472 | %

U7IAHe| &

A

=

SWKEDI000176-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

SWKEDI000181-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 -

SWKEDI000184-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96
e
SWKEDI000185-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.25 0.49 0.74 0.98 1.23 1.47 1.72 1.96

3. MLIE| 28 £YFZHFE L0 ESH)

SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

4. TIPS AEC| XCHEHU U (VaR : 99%LEITE,10Y7|F)
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