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SOLO| = 500Et A HH EZHE|HHE|H YK

2 ch&f

x|% M

x4 o

x| o

B

O |l O | O | o

Iri4ri= =

Xl gl

o

U7IAHe| &

=S

d

ESU6-S&P500 EMINI FUT Sep26

0.01

0.01

0.00

—~ 0.00

— 0.00 T T T 7 T
ol 0.00 1,861.88 3,723.75 5,585.63 7,447.50 9,309.38 11,171.25  13,033.13  14,895.00

0.00

0.00

-0.01

-0.01 -

e

HWAU6-SP500 MIC EMIN FUT Sep26

0.01

0.01

0.00

—~ 0.00

— 0.00 T T T ’ T
ol 0.00 1,861.88 3,723.75 5,585.63 7,447.50 9,309.38 11,171.25  13,033.13  14,895.00
A 0.00

0.00

-0.01

-0.01 -



3. AlLtE|eE YRz

ESU6
HWAU6

HEE =0 S=d)

S&P500 EMINI FUT Sep26
SP500 MIC EMIN FUT Sep26

o A=l (VaR : 99% A E|FF, 102 7| F)

FI\'I
£
£
2
o



14,895.00

563

13,033.13

11,171.25

9,309.38

563

7,447.50

5,585.63

ESU6-S&P500 EMINI FUT Sep26

3,723.75

1,861.88

2026-07-28
2026-07-27
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8,141.60

4,901
7,123.90

0
6,106.20

5,088.50

4,901

4,070.80

3,053.10

GCQ6-GOLD 100 OZ FUTR Aug26

2,035.40
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SOLEZHE[O{HHEZOTMA A=A E

M e 0 0 o1&
illgt FtEH =M 0 0 0
el {7tsd  |M= 0 2,003 -2,003 | &Ly
A e = BEE =2 0 0 0
2. M7|A| ™| &l
KR4A50680003-2026-08 SKSIO| I AT|EME
1.82
1.37
0.91
— 0.46
3]
’lr, 0.00
SI' 0.00 910,500.00 1,821,000.00. 2,731,500.00 3,642,000.00
H o6
-0.91
1.37
-1.82
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
AOPLTRUAC PLTR US 07/31/26 C130 EQUITY 42
AOPLTRUAP PLTR US 07/31/26 P130 EQUITY 28
KR4A506800 2026-08 SK&IO|HAIHHME 160
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)
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ol
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SOLEZHE| O O] 73 k{7 H]

2. WI|MHEe o7z

onl

AOTLTUSCCETLT US 07/31/26 C83.5 EQUITY
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2026-07-28
2026-07-27

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

KR4AM7690001-2026-09 SOL ZMTOP3IZH A EHME

0.03
0.02
0.01
— 0.01
=
==:':£ 0.00
SI' 0.00 7,380.00 14,760.00 22,140.00 29,520.00 36,900.00 44,280.00 51,660.00 59,040.00
<'IJ -0.01
-0.01
-0.02
-0.03
7tA
3.ALE| Y &R HF (XM HSH) (TH:EH TERl)
KR4AM7690001 2026-09 SOL ZMTOPIEHAWEHME 9,940
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9,940 -9,940 -9,940 -9,940 -9,940 -9,940 -9,940
-5.33% -6,627 -6,627 -6,627 -6,627 -6,627 -6,627 -6,627
-2.67% -3,313 -3,313 -3,313 -3,313 -3,313 -3,313 -3,313
0% 0 0 0 0 0 0 0
2.67% 3,313 3,313 3,313 3,313 3,313 3,313 3,313
5.33% 6,627 6,627 6,627 6,627 6,627 6,627 6,627
8.00% 9,940 9,940 9,940 9,940 9,940 9,940 9,940
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SAY  2026-07-28
712 2026-07-27

SOL 200E}2 9| F2[HHEZSEX|+(F4H)
CHYS

M F75H (M= 0 0 0| =LY
{is e e e B = | 0 33,752 -33,752| & LY
el = A 20,673 0 20,673 | &LY
A FtEH =M 0 32,742 -32,742 | EtLY
F7|A ™| &l x
KR4A01690002-2026-09 A A 1| 200X| =M E
0.00
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 268.63 537.25 805.88 1,074.50 1,343.13 1,611.75 1,880.38 2,149.00
0.00
0.00
0.00
0.00 -
74
KR4A11680001-2026-08 A M X7 HM E
0.25
0.19
0.13
0.06
0-00 T T T 1
0.00 126,750.00 253,500.00 380,250.00 507,000.00
-0.06
-0.13
-0.19
-0.25 -



KR4B09F8A307-A A I| 2|2 2| € 2607W5 1,072.5

0.00
0.00
0.00
— 0.00
3|
ir— 0.00 T T T X T T T 1
6" 0.00 268.13 536.25 804.38 1,072.50 1,340.63 1,608.75 1,876.88 2,145.00
4“ 0.00
0.00
0.00
0.00 -
7tA
KR4BO9F8A315-A A I| 2| S 2| € 2607WS5 1,075.0
0.00
0.00
0.00
— 0.00
=
;—r' 0.00 T T T 1 T T T 1
SI' 0.00 268.75 537.50 806.25 1,075.00 1,343.75 1,612.50 1,881.25 2,150.00
4“ 0.00
0.00
0.00
0.00 -
7tA
3.ALE| Y & RATHF (XM HSH) ChR[HHDFR)
KR4A01690002 2026-09 [AL|200K|$ME 556
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -556 -556 -556 -556 -556 -556 -556
-5.33% -371 -371 -371 -371 -371 -371 -371
-2.67% -185 -185 -185 -185 -185 -185 -185
0% 0 0 0 0 0 0 0
2.67% 185 185 185 185 185 185 185
5.33% 371 371 371 371 371 371 371
8.00% 556 556 556 556 556 556 556
KR4A11680001 2026-08 AHEMAPHEME 1,097
7| Z=ApLO| HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,097 -1,097 -1,097 -1,097 -1,097 -1,097 -1,097
-5.33% -732 -732 -732 -732 -732 -732 -732
-2.67% -366 -366 -366 -366 -366 -366 -366

0% 0 0 0 0 0 0 0
2.67% 366 366 366 366 366 366 366
5.33% 732 732 732 732 732 732 732
8.00% 1,097 1,097 1,097 1,097 1,097 1,097 1,097

KR4BO9F8A307 [ALR[EE| C 2607W5 1,072.5 1,178
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,045 -1,060 -1,079 -1,100 -1,123 -1,150 -1,178
-5.33% -578 -606 -636 -669 -704 -740 =777
-2.67% -173 -214 -256 -299 -342 -385 -429

0% 142 95 47 0 -47 -95 -142
2.67% 358 314 269 223 178 132 86
5.33% 486 452 416 378 339 298 257
8.00% 551 530 505 477 446 414 379

KR4B0O9F8A315 I[A0QZ2| C 2607W5 1,075.0 800
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -714 -724 -735 -749 -764 -781 -800
-5.33% -398 -416 -436 -457 -480 -504 -528
-2.67% -122 -149 -177 -205 -233 -262 -292

0% 95 63 32 0 -32 -63 -95
2.67% 246 216 185 154 123 92 61
5.33% 337 313 288 262 235 207 179
8.00% 384 368 351 331 310 288 264

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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712 2026-07-27
SOLIAAE50Q0H A (F4A]-u} i H)

1. A=A

KR4A06690007-2026-09 A A EH50M &

0.00
0.00
0.00
— 0.00
=1
%:.r, 0.00
3‘; 0.00 327.45 654.90 982.35 1,309.80 1,637.25 1,964.70 2,292.15 2,619.60
0.00
0.00
0.00
0.00
74
3. AlLtE| Y QX F (X[ A0 A4S H) (TH:EH TERl)
KR4A06690007 2026-09 AAEH50ME 60
7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -60 -60 -60 -60 -60 -60 -60
-5.33% -40 -40 -40 -40 -40 -40 -40
-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% 40 40 40 40 40 40 40
8.00% 60 60 60 60 60 60 60
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712 2026-07-27
SOLSKG}O| S A MU Z 22| Y 2| X| A& K| =

1. A=A

Of==(1) Of = (2)
At {7tsd  |[M= 0 1,412 -1,412| &L
A F7t5dH  |[ME 56,433 0 56,433 | & LY
2. TN He| &=
KR4A50680003-2026-08 SKSIO| I AT|EME
1.82
1.37
0.91
— 0.46
=
?"':_r, 0.00
SI' 0.00 910,500.00 1,821,000.00 2,731,500.00 3,642,000.00
4“ -0.46
-0.91
1.37
-1.82
7_|:|
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4A50680003 2026-08 SKSIO|HATHHM = 4,502
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4,502 -4,502 -4,502 -4,502 -4,502 -4,502 -4,502
-5.33% -3,001 -3,001 -3,001 -3,001 -3,001 -3,001 -3,001
-2.67% -1,501 -1,501 -1,501 -1,501 -1,501 -1,501 -1,501
0% 0 0 0 0 0 0 0
2.67% 1,501 1,501 1,501 1,501 1,501 1,501 1,501
5.33% 3,001 3,001 3,001 3,001 3,001 3,001 3,001
8.00% 4,502 4,502 4,502 4,502 4,502 4,502 4,502




ol

Z|cf&Aof| A3 (VaR : 99%

4. mpAMArE O

18,558



O ==(1)

Of &= (2)
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712 2026-07-27
SOLSKSIO| Y AMETHUZ F QI A X AFEX|

1. A=A

66,382

66,083

515,216

o
-515,216| 2L}

KR4A50680003-2026-08 SKSIO| I AT|EME

0.91
— 0.46
=
?_r, 0.00
ol' 0.00 910,500.00 1,821,000.00. 2,731,500.00 3,642,000.00
«J -0.46
-0.91
1.37
-1.82
7_|:|
3.ALE| Y &R HF (XM HSH) (TH:EH TERl)
KR4A50680003 2026-08 SKSIO|HATHHM = 41,104
7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 41,104 41,104 41,104 41,104 41,104 41,104 41,104
-5.33% 27,403 27,403 27,403 27,403 27,403 27,403 27,403
-2.67% 13,701 13,701 13,701 13,701 13,701 13,701 13,701
0% 0 0 0 0 0 0 0
2.67% -13,701 13,701 -13,701 13,701 -13,701 -13,701 -13,701
5.33% -27,403 -27,403 -27,403 -27,403 -27,403 -27,403 -27,403
8.00% -41,104 -41,104 -41,104 -41,104 -41,104 -41,104 -41,104




169,429
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CCU6-COCOA FUTURE Sep26

5,376.00

8,064.00 9,408.00 10,752.00

6,720.00

2,688.00 4,032.00

1,344.00

0.01

0.00

0.00

0.00




159.96

928.50

627.60

-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 20.00 39.99 SQMQS 99.98 119.97 139.97
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 ,
0.00 116.06 232.13 34M.25 580.31 696.38 812.44
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 78.45 156.90 235.35/31?:.80 392.25 470.70 549.15
0.00 /
0.00 /
0.00 /




0.00

712

KR4A75680004-2026-08 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 367.38 734.75 1,102.13 1,469.5! 1,836.88 2,204.25 2,571.63 2,939.00

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

/

.00 186.31 372.63 558.94 745.25 931.56 1,117.88 1,304.19 1,490.50

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 3.69 7.39 11.08 14.77 18.46 22.16 25.85 29.54

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 83.80

T T

167.60

251.40 335.20 419.00

T

502.80

T 1

586.60 670.40

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

T T

00 313.38 626.75

940.13 ,253.50 1,566.88

T

1,880.25

T 1

2,193.63 2,507.00

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 169.50

T T

339.00

508.50 678.00 847.50

T

1,017.00

T 1

1,186.50 1,356.00

0.00

/

0.00

/

0.00

/
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Q' 2026-07-28
Q' 2026-07-27

532

4,456

U7IAHe| &

A

19

=

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

0.00

0.00

0.00

0.00

0.00

268.63 537.25 805.88 1,074.50 1,343.13

1,611.75

1,880.38

2,149.00

0.00

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

267.59 535.17 802.76 1,070.34 1,337.93

1,605.51

1,873.10

2,140.68

0.00

0.00

0.00

0.00 -



0.25

0.19

0.13

0.06

0.00

-0.06

-0.13

-0.19

-0.25

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

KR4A11680001-2026-08 A M X7 H M E

/

/

/

/

.00 126,750.00 /4'00.00 380,250.00

1

507,000.00

/

/

72

KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 27,000.00

81,000.00

/ﬁéo.oo

1

108,000.00

/

/

72

KR4A19680003-2026-08 7| Ot 7 H M &

N

o~

~.

.00 65,500.00 131,(;@0\ 196,500.00

1

262,000.00




0.13 4

KR4A40680006-2026-08 StLIZ S X|F/HEM =

0.10
0.07
— 0.03
3]
;ir_ 0.00 T 3 T )
6l' 0.00 65,250.00 130,500.00 195,750.00 261,000.00
'(“ -0.03
-0.07
-0.10
-0.13
74
3. ALE| 2 &0l xH T (x| &40 A S H) (THEHTER)
KR4A01690002 2026-09 DA I200X| =M E 235
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -235 -235 -235 -235 -235 -235 -235
-5.33% -157 -157 -157 -157 -157 -157 -157
-2.67% -78 -78 -78 -78 -78 -78 -78
0% 0 0 0 0 0 0 0
2.67% 78 78 78 78 78 78 78
5.33% 157 157 157 157 157 157 157
8.00% 235 235 235 235 235 235 235
KR4A05680009 2026-08 O|L|RAI200 M= 21
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -21 =21 -21 -21 -21 -21 -21
-5.33% -14 -14 -14 -14 -14 -14 -14
-2.67% -7 -7 -7 -7 -7 -7 -7
0% 0 0 0 0 0
2.67% 7 7 7 7 7
5.33% 14 14 14 14 14 14 14
8.00% 21 21 21 21 21 21 21
KR4A11680001 2026-08 AHEMXINE M Z 8
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8

KR4A14680008 2026-08 KT/HE M= 5
7| =R AbO| EH 5

A -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

KR4A19680003 2026-08 7|Ot/HE M= 7
7| ZRHAto| HE Y

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

KR4A40680006 2026-08 StLta8X|F/HEM = 7
7| = XAt HE Y

7+ -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

4. DA O| X|C & A AF2H(VaR : 99%ME|$= 102 7|F) (EH/: e akR)
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A K| A2l 5217 0 5217 % Q|
2. M7|A| ™| &l
SWCSI5000048-CSI 500 NET TOTAL RETURN INDEX 260617(U|
0.00
0.00
0.00
— 0.00
o2
g_r, 0.00
ol' 0.00 0.23 0.45 0.68 0.90 1.13 1.35 1.58 1.80
<'IJ 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 260617(D| 418
* AR 2[AT WHO| AL FHO| o{2{=0| U0 LHEX| 7L AHREIUS
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=

HCN6-HSCEI Futures Jul26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,067.75 4,135.50 6,203.25 8,271.00 10,338.75  12,406.50  14,474.25  16,542.00

0.00

0.00

-0.01

-0.01

7%

3. AlLtE| R 2o RXHE E A Mo 43 (EHS): 4 Bhg)
HCN6 HSCEI Futures Jul26 115

4. TP M EC| XM S H(VaR : 99%LEITFE,10Y7|F) (T HHTER)
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KR4B0168A693-T A 1| 200 C 202608 1,170.0

0.00

0.00

0.00

0.00

0.00

292.50 585.00 877.50 1,170.00 1,462.50 1,755.00 2,047.50

2,340.00

0.00

0.00

0.00

0.00 -

712

KR4C0168A683-T A 1| 200 P 202608 1,167.5

0.00

0.00

0.00

0.00

0.00

291.88 583.75 875.63 1,167.50 1,459.38 1,751.25 2,043.13

2,335.00

0.00

0.00

0.00

0.00 -



0.00

KR4C0168A691-T A I|200 P 202608 1,170.0

0.00

0.00

0.00

0.00

0.00

.00

292.50

585.00

877.50

1,170.00

1,462.50

1,755.00

2,047.50

2,340.00

0.00

0.00

0.00 -

3. MLIE|E £ A ZHF (L0 H=H) THelE 2hR)
KR4B0168A693 T AT|200 C 202608 1,170.0 2,225

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,579 -1,661 -1,756 -1,861 -1,975 -2,097 -2,225
-5.33% -850 -956 -1,073 -1,199 -1,332 -1,471 -1,615
-2.67% -164 -293 -432 -577 -728 -883 -1,042
0% 474 321 163 0 -166 -335 -507
2.67% 1,055 883 708 531 351 171 -11
5.33% 1,575 1,389 1,201 1,013 825 636 446
8.00% 2,032 1,837 1,643 1,448 1,253 1,059 864
KR4C0168A683 T AT200 P 202608 1,167.5 284

7| =Xl BE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -201 -211 -224 -237 -252 -268 -284
-5.33% -108 -121 -137 -153 -170 -188 -207
-2.67% -20 -37 -55 -74 -93 -113 -133
0% 61 41 21 0 -21 -43 -65
2.67% 135 113 90 68 44 21 -2
5.33% 201 177 153 129 105 80 56
8.00% 259 234 209 184 159 134 109
KR4C0168A691 T AT|200 P 202608 1,170.0 228

7| =Xl BiE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -162 -170 -180 -191 -203 -215 -228
-5.33% -87 -98 -110 -123 -137 -151 -166
-2.67% -17 -30 -44 -59 -75 -91 -107
0% 49 33 17 0 -17 -34 -52
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

268.63 537.25 805.88 1,074.50 1,343.13 1,611.75 1,880.38

2,149.00

0.00

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

267.59 535.17 802.76 1,070.34 1,337.93 1,605.51 1,873.10

2,140.68

0.00

0.00

0.00

0.00 -



0.25

0.19

0.13

0.06

0.00

-0.06

-0.13

-0.19

-0.25

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

KR4A11680001-2026-08 A M X7 H M E

/

/

/

/

.00 126,750.00 /4'00.00 380,250.00

1

507,000.00

/

/

72

KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 27,000.00

81,000.00

/ﬁéo.oo

1

108,000.00

/

/

72

KR4A19680003-2026-08 7| Ot 7 H M &

N

o~

~.

.00 65,500.00 131,(;@0\ 196,500.00

1

262,000.00




KR4A1Q680004-2026-08 O|O| L| L 7/HE M E

0.36 /

0.27 /

0.18 /
— 0.09
-nl-J /
=
f,, 0.00 . ; .
Or 0.00 178,000.00 /3{,0'00.00 534,000.00 712,000.00
A o9 /

-0.18 /

-0.27

-0.36

7t
KR4A40680006-2026-08 StLIZ S8 X|FIHEME

0.13 /

0.10 /

0.07 /
— 0.03
z /
=]
g_, 0.00 . )
Or 0.00 65,250.00 %00.00 195,750.00 261,000.00
A 03 /

-0.07 /

-0.10

-0.13

7t
KR4AB0680002-2026-08 LG EHA/WEME

0.01 /

0.01 /

0.01 /
= 0.00
o /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 3,685.00 7,370.00 11,0%0.00 18,425.00 22,110.00 25,795.00 29,480.00
4 0.00 /

-0.01 /

-0.01

-0.01



KR4ACB680007-2026-08 $3I& S MI|HME
0.03
0.02
0.01
— 0.01
3|
ir‘ 0.00 T T T T T T T 1
BI' 0.00 6,537.50 13,075.00 19,612.50 26,150.00 32,687.50 39,225.00 45,762.50 52,300.00
4“ -0.01
-0.01
-0.02
-0.03 -
7t
3. AlLt2| Y &0l 1 xHE (X C& Ao A3 ) (TH-EHOFRY)
KR4A01690002 2026-09 FAI|R00K| =M E 64
7| Z=XHAo| BE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -64 -64 -64 -64 -64 -64 -64
-5.33% -43 -43 -43 -43 -43 -43 -43
-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% 43 43 43 43 43 43 43
8.00% 64 64 64 64 64 64 64
KR4A05680009 2026-08 O|L|ZAI200 ME 38
7| Z=X2to| HEd
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% -26 -26 -26 -26 -26 -26 -26
-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% 26 26 26 26 26 26 26
8.00% 38 38 38 38 38 38 38
KR4A11680001 2026-08 AHEMXINE M Z 4
7| ZEXtato| HEd
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% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4

KR4A14680008 2026-08 KTZHE M E 5
7| = XL HEY

7tA -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

KR4A19680003 2026-08 Z|Ot7f{E M = 4
7| = AL HE

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

KR4A1Q680004 2026-08 O|O|L|LE M= 3
7|Z=ApLto| HE

7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3

KR4A40680006 2026-08 SILIZ X FHEM = 9
7|Z=ApLto| HE

7tz -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

KR4AB0680002 2026-08 LGREHAMNEME 2

7| =Rkl

=
[S)

C




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% -1 -1 -1 -1 -1 -1 -1

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

KR4ACB680007 2026-08 StetE R M/ EM = 1
7|x=XHAte| HEH

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

0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1

4, GPAME| x| Cf&Mo 22U (VaR : 99%MEIFF, 102U 7|F) (T4 DER)
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2 ch&f

At Xl A2 0 0%
A NES Agt 7,393 0 7,393 | &t

U7IAHe| &

=

2108840618ID-ICE GLOBAL CARBON FUTURES INDEX 260630(

0.00

0.00

0.00

0.00

0.00

0.24 0.49 0.73 0.97 1.21 1.46 1.70

1.94

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

0.25 0.50 0.74 0.99 1.24 1.49 1.73

1.98

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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AHefthd AiRd Ot ==(1)

A 3t ME 0 2,632 -2,632| &2

MOZ26-ECX EMISSION Dec26

0.00
0.00
0.00
. 0.00
&l
EL
ol 0.00 20.85 41.70 62.55 83.40 104.25 125.10 145.95 166.80
H 0.00
0.00
0.00
0.00
7
3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
FXW213G6S(KRW/EUR 31-07-26E 211
MOZ26 ECX EMISSION Dec26 431
4. TPHMEQ| X|Cf=Ho 43 M (VaR : 99%MEIFTE, 10U 7|F) (T2 HHBHR)
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ey &
Ut A= — 0 0&el
= INES A2 -1,736 0 -1,736| & 2

o
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A

17

d

3. AILIEZ| E £ ZHFZ 0 E=Y)
SWSOL0000( £HCSI Index 250930 (H|2] %)
SWSOLO0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260325(
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630(N
SWSOLO0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630(
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ey &
Ut A= — 0 0&el
= INES A2 -2,608 0 -2,608| & 2

3. AILIEZ| E £ ZHFZ 0 E=Y)
SWSTAROO00(STAR 50 INDEX (NTR) 251218(NH)
SWSTAROO0O(STAR 50 INDEX (NTR) 260714(0] 2H)

)

SWSTAROOO(STAR 50 INDEX (NTR) 260715(HI 2| %)
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1,064

27,718 2,857
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

268.63 537.25 805.88 1,074.50 1,343.13 1,611.75

1,880.38

2,149.00

0.00

0.00

0.00

0.00 -

712

KR4AOK680001-2026-08 M YA ZI|EHME

.00

610,500.00 %,221,000.00 1,831,500.00

2,442,000.00




0.25

0.19

0.13

0.06

0.00

-0.06

-0.13

-0.19

-0.25

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.13

0.10

0.07

0.03

0.00

-0.03

-0.07

-0.10

-0.13

KR4A11680001-2026-08 A M X7 H M E

/

/

/

/

.00 126,750.00 /4'00.00 380,250.00

1

507,000.00

/

/

72

KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 27,000.00

81,000.00

/ﬁéo.oo

1

108,000.00

/

/

72

KR4A19680003-2026-08 7| Ot 7 H M &

N

o~

~.

.00 65,500.00 131,(;@0\ 196,500.00

1

262,000.00




KR4A1Q680004-2026-08 O|O| L| L 7/HE M E

0.36

/

0.27

/

0.18

/

—~ 0.09

/

I 0.00

.00 178,000.00 /3{,0'00.00 534,000.00 712,000.00

H -0.09

-0.18
-0.27

-0.36

0.13
0.10
0.07
—~ 0.03
o_ 000
W 003
-0.07
-0.10

-0.13

0.01
0.01
0.01

~ 000
od

=

L o000

M 0.00
-0.01
-0.01

-0.01

/

/

72

KR4A40680006-2026-08 StLIZ S8 X|FIHEME

o~

.00 65,250.00 130,5M 195,750.00 261,000.00

N
o~
T~

72

KR4AB0680002-2026-08 LGRS A/EME

/

0.00 3,685.00 7,370.00 11,055.00 4,740.00  18,425.00 22,110.00  25,795.00  29,480.00




0.04 -+

0.03

0.02

0.01

KR4ACF680003-2026-08 7|7t 2 7/|H M E

3]
ir— 0.00 T T T T T T T 1
6l' 0.00 9,312.50 18,625.00 27,937.50 37,250.00 46,562.50 55,875.00 65,187.50 74,500.00
'(“ -0.01
-0.02
-0.03
-0.04
74
3. AlLt2| Y &0l 1 xHE (X C& Ao A3 ) (THEHTER)
KR4A01690002 2026-09 DA I200X| =M E 1,796
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,796 -1,796 -1,796 -1,796 -1,796 -1,796 -1,796
-5.33% -1,198 -1,198 -1,198 -1,198 -1,198 -1,198 -1,198
-2.67% -599 -599 -599 -599 -599 -599 -599
0% 0 0 0 0 0 0 0
2.67% 599 599 599 599 599 599 599
5.33% 1,198 1,198 1,198 1,198 1,198 1,198 1,198
8.00% 1,796 1,796 1,796 1,796 1,796 1,796 1,796
KR4A0K680001 2026-08 M AYAMEINEME 30
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 -20 -20 -20 -20 -20 -20
-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% 20 20 20 20 20 20 20
8.00% 30 30 30 30 30 30 30
KR4A11680001 2026-08 AHEMXINE M Z 301
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -301 -301 -301 -301 -301 -301 -301
-5.33% -200 -200 -200 -200 -200 -200 -200
-2.67% -100 -100 -100 -100 -100 -100 -100
0% 0 0 0 0 0 0 0




2.67% 100 100 100 100 100 100 100
5.33% 200 200 200 200 200 200 200
8.00% 301 301 301 301 301 301 301
KR4A14680008 2026-08 KT/HE M= 6

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 -4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0

2.67% 2 2 2 2 2 2
5.33% 4 4 4 4 4 4

8.00% 6 6 6 6 6 6 6
KR4A19680003 2026-08 7|Ot/HE M= 84

7| =Xl HEH
7t -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
KR4A1Q680004 2026-08 Of O| | Y7HHM = 51

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -51 -51 -51 -51 -51 -51 -51
-5.33% -34 -34 -34 -34 -34 -34 -34
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 34 34 34 34 34 34 34
8.00% 51 51 51 51 51 51 51
KR4A40680006 2026-08 StLtEAIFHE M= 79

Z el Bls
7t -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
KR4AB0680002 2026-08 LGREZHANEM = 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% -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% 25 25 25 25 25 25 25

KR4ACF680003 2026-08 77t/ |EM = 65
7|x=XHAte| HEH

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% 43 43 43 43 43 43 43
-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% -43 -43 -43 -43 -43 -43 -43
8.00% -65 -65 -65 -65 -65 -65 -65

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




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  2026-07-28
712 2026-07-27

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 NES ME 65,945 0 65,945

A Xl ME 284 0 284 | &Ly
A S35t MNE 10,433 0 10,433 | &Ly

o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,861.88 3,723.75 5,585.63 7,447.50 9,309.38 11,171.25 13,033.13 14,895.00
74
HWAUG6-SP500 MIC EMIN FUT Sep26

.00 1,861.88 3,723.75 5,585.63 7,447.50 9,309.38 11,171.25 13,033.13 14,895.00




-0.01 -

712

KR4A75680004-2026-08 | ME

0.00

0.00

0.00

— 0.00

— 0.00 T

367.38
M 0.00

734.75 1,102.13 1,469.50 1,836.88

2,204.25 2,571.63 2,939.00

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

KR4A756800 2026-08 HHME

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

=
H0
i
o
{0



U7|AHe| &

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

SAY  2026-07-28
712 2026-07-27

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

M {715 |ME 0 Ly
illgt NES ME 0
M E3t Ma 0 0 O|ZHLH
A e 680 0 680 | ZHLH
el Xl ME 32,571 0 32,571
A =Kl ME 3,835 0 3,835 | &tLY
o] B
HWBUG6-NASD100 MICRO EMIN Sep26
.00 7,070.56 14,141.13 21,211.69 28,282.25 35,352.81 42,423.38 49,493.94 56,564.50
74
KR4A75680004-2026-08 HE{ M &
.00 367.38 734.75 1,102.13 1,469.50 1,836.88 2,204.25 2,571.63 2,939.00




0.00 -

0.03

0.02

0.01

—~ 0.01

— 0.00

-0.01

-0.01

-0.02

-0.03 -

3. AlLtE2| 2

712

NQU6-NASDAQ 100 E-MINI Sep25

56,564.50

.00 7,070.56 14,141.13  21,211.69 28,282.25  35,352.81  42,423.38  49,493.94
73
H 2 REHSE 043

HWBUG6 NASD100 MICRO EMIN Sep26
KR4A7568002026-08 HHME
NQU6 NASDAQ 100 E-MINI Sep25

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

=
H0
1E
o
{0



Q' 2026-07-28
Q' 2026-07-27

SOLO| 2302 MAHHES ()

2 ch&f

At Xl A2 0 0%
A NES Agt 302,050 0 302,050 | &

U7IAHe| &

A

=

SWKEDI000176-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.24 0.48 0.71 0.95 1.19 1.43 1.66

1.90

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

0.24 0.48 0.71 0.95 1.19 1.43 1.66

1.90

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 0.23 0.46 0.69 0.92 1.15 1.38 1.84
e
SWKEDI000185-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.23 0.46 0.69 0.92 1.15 1.38 1.84

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)

m
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