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74 2H CH A
M INES Ma 0 0 0
A NES MNE 593 0 593

ESU6-S&P500 EMINI FUT Sep26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,944.19 3,888.38 5,832.56 7,776.75 9,720.94 11,665.13  13,609.31  15,553.50
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SOLZCHH =S UE|H SHEXIAAER|
Ak

Hefithd  AR™ O ==(1)
il 0 0 0
el MERR | ZM 0 0
+A 5,077 5,077
=4 HEA | SM 0 84 -84

o

U7IAHe| &

=S

d

AOGLDUSAC395-GLD US 08/14/26 €395 EQUITY

0.00 -

0.00

0.00

—~ 0.00

— 0.00 T T T

2.45 4.90 7.34 9.79 12.24 14.69 17.13

19.58

0.00

0.00

0.00

0.00
717

GCZ6-GOLD 100 OZ FUTR Dec26

0.00

0.00

0.00

—~ 0.00

o 0.00 :
ol 0.00 1,104.93
H 0.00

2,209.85 3,314.78 _~4,419.70  5,524.63 6,629.55 7,734.48

8,839.40

0.00

0.00

0.00 -
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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 1,564 -1,564 | &Ly
A {715d |24 0 0 0
2. M7|A| ™| &l
KR4A50680003-2026-08 SKSIO| I AT|EME
1.42
1.07
0.71
— 0.36
3]
1[ 0.00
SI' 0.00 711,000.00 1,422,000.00. 2,133,000.00 2,844,000.00
<'IJ -0.36
0.71
-1.07
-1.42
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
AOPLTRUAP PLTR US 08/14/26 P170 Equity 16
AOPLTRUSC' PLTR US 08/14/26 C170 Equity 230
KR4A506800 2026-08 SK&IO|HAIHHME 125
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)
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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 7,376.25 14,752.50 22,128.75 29,505.00 36,881.25 44,257.50 51,633.75 59,010.00
<'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 9,693
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9,693 -9,693 -9,693 -9,693 -9,693 -9,693 -9,693
-5.33% -6,462 -6,462 -6,462 -6,462 -6,462 -6,462 -6,462
-2.67% -3,231 -3,231 -3,231 -3,231 -3,231 -3,231 -3,231
0% 0 0 0 0 0 0 0
2.67% 3,231 3,231 3,231 3,231 3,231 3,231 3,231
5.33% 6,462 6,462 6,462 6,462 6,462 6,462 6,462
8.00% 9,693 9,693 9,693 9,693 9,693 9,693 9,693
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SAY  2026-08-12
712 2026-08-11

SOL 200EIZI Q| S E[HHESHEHX| = (FA)
CH S

OHE@R) =ZX[M(1-2)

& mtsd  |[d= 12,509 0 12,509| L
Al 2715H |24 0 0 O|ZHLH
+ = A 19,340 0 19,340 | & U
- e e B = | 0 38,749 -38,749| & LY
F7|A ™| &l x
KR4A01690002-2026-09 2 1|200X| =41 &
0.00
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 247.45 494.90 742.35 989.80 1,237.25 1,484.70 1,732.15 1,979.60
0.00
0.00
0.00
0.00 -
74
KR4A11690000-2026-09 A HMX}7|HM &
0.24
0.18
0.12
0.06
0-00 T T T 1
0.00 119,500.00 239,000.00 358,500.00 478,000.00
-0.06
-0.12
-0.18
-0.24 -




KR4B01689805-3 A 11| 200 € 202608 980.0

0.00
0.00
0.00
— 0.00
&l
ir‘ 0.00 T T T T T T 1
ol 0.00 245.00 490.00 735.00 1,225.00  1,470.00  1,715.00  1,960.00
M 500
0.00
0.00
0.00 -
KR4301689821-:_i'|_ﬁ1_-l-| 200 C 202608 982.5
0.00
0.00
0.00
— 0.00
&l
;—r' 0.00 T T T T T T 1
ol 0.00 245.63 491.25 736.88 1,228.13 1,473.75 1,719.38 1,965.00
W 600
0.00
0.00
0.00 -
3. L2 2o FRHS @ LAY IY) ERRTEIE)
KR4A01690002 2026-09 ZAL|200K| =M 513
7|Z=ApLte| HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -513 -513 -513 -513 -513 -513 -513
-5.33% -342 -342 -342 -342 -342 -342 -342
-2.67% -171 -171 -171 -171 -171 -171 -171
0% 0 0 0 0 0 0 0
2.67% 171 171 171 171 171 171 171
5.33% 342 342 342 342 342 342 342
8.00% 513 513 513 513 513 513 513
KR4A11690000 2026-09 ™AW EM = 1,035

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,035 -1,035 -1,035 -1,035 -1,035 -1,035 -1,035
-5.33% -690 -690 -690 -690 -690 -690 -690
-2.67% -345 -345 -345 -345 -345 -345 -345

0% 0 0 0 0 0 0 0
2.67% 345 345 345 345 345 345 345
5.33% 690 690 690 690 690 690 690
8.00% 1,035 1,035 1,035 1,035 1,035 1,035 1,035

KR4B01689805 T AT200 C 202608 980.0 1,444
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,408 -1.410 -1,414 -1.419 -1,426 -1,434 -1,444
-5.33% -795 -806 -820 -836 -854 -873 -893
-2.67% -261 -288 -316 -345 -374 -404 -434

0% 96 64 32 0 -32 -65 -97
2.67% 256 237 215 192 168 142 116
5.33% 301 294 285 274 261 246 230
8.00% 308 307 305 301 296 289 281

KR4B01689821 T AT200 C 202608 982.5 952
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -930 -932 -934 -937 -941 -946 -952
-5.33% -532 -539 -547 -557 -567 -579 -592
-2.67% -180 -197 -215 -233 -251 -270 -289

0% 63 42 21 0 -21 -42 -63
2.67% 177 163 149 133 116 99 82
5.33% 210 205 199 191 182 172 160
8.00% 216 215 213 211 207 202 196

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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SOLAAEH50AUE A (FA-THdH)

1. A=A

KR4A06690007-2026-09 A A EH50M &

0.00
0.00
0.00
— 0.00
=1
%:.r, 0.00
3‘; 0.00 371.33 742.65 1,113.98 1,485.30 1,856.63 2,227.95 2,599.28 2,970.60
0.00
0.00
0.00
0.00
74
3. AlLtE| Y QX F (X[ A0 A4S H) L)
KR4A06690007 2026-09 AAEH50ME 69
7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -46 -46 -46 -46 -46 -46 -46
-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% 46 46 46 46 46 46 46
8.00% 69 69 69 69 69 69 69
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SOLSK&S|o| A EHd

OR

S 2| X| &EX|

i

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

At {7tsd  |[M= 11,039 11,003 35| &L
A F7t5dH  |[ME 39,515 0 39,515 | ZFLY

U7IAHe| &

A

1.42

1.07

0.71

0.36

0.00

-0.36

-1.07

-1.42

1.43

1.07

0.36

0.00

-0.36

-1.07

-1.43

o

d

=

KR4A50680003-2026-08 SKSIO| I AT|EME

711,000.00 ¥,422,000.00 2,133,000.00

.00 2,844,000.00
7tA
KR4A50690002-2026-09 SKSIO| I A7 H M E
.00 712,500.00 17425,000.00 2,137,500.00 2,850,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH =4 DER)
KR4A50680003 2026-08 SKSIO| AT HM = 1,618

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,618 -1,618 -1,618 -1,618 -1,618 -1,618 -1,618
-5.33% -1,078 -1,078 -1,078 -1,078 -1,078 -1,078 -1,078
-2.67% -539 -539 -539 -539 -539 -539 -539
0% 0 0 0 0 0 0 0
2.67% 539 539 539 539 539 539 539
5.33% 1,078 1,078 1,078 1,078 1,078 1,078 1,078
8.00% 1,618 1,618 1,618 1,618 1,618 1,618 1,618
KR4A50690002 2026-09 SKSIO| AT HM =2 1,547

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,547 -1,547 -1,547 -1,547 -1,547 -1,547 -1,547
-5.33% -1,031 -1,031 -1,031 -1,031 -1,031 -1,031 -1,031
-2.67% -516 -516 -516 -516 -516 -516 -516
0% 0 0 0 0 0 0 0
2.67% 516 516 516 516 516 516 516
5.33% 1,031 1,031 1,031 1,031 1,031 1,031 1,031
8.00% 1,547 1,547 1,547 1,547 1,547 1,547 1,547
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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SOLSKSIO| Y AMETHUZ F QI A X AFEX|
Ak

Of==(1) OHe@) w=ZX[M(1-2)
At mtsd  |[d= 68,423 45,773 22,649 | E U
A FEH (M= 0 172,291 -172,291 | &Ly
Tt7[A| "l &l x
KRAA50680003-2026-08 SK&}O0| S| A7 'H M &

1.42

1.07

0.71
— 0.36
=
g‘i 0.00 T ¥ T )
6r 0.00 711,000.00 1,422,000.00. 2,133,000.00 2,844,000.00
<‘IJ -0.36

0.71

-1.07

-1.42

7tA
KR4A50690002-2026-09 SKSIO| S AV |EME

1.43

1.07

0.71
— 0.36
ol
=
g, 0.00 ‘ ; ‘ ‘
Or .00 712,500.00 1,425,000.00. 2,137,500.00 2,850,000.00
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0.71

-1.07

-1.43




3. AlLI2| 2

EELIEE TETE RSP L)

ol
2026-08 SKB}O|HATHEHM

]

KR4A50680003 = 6,710

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6,710 6,710 6,710 6,710 6,710 6,710 6,710
-5.33% 4,473 4,473 4,473 4,473 4,473 4,473 4,473
-2.67% 2,237 2,237 2,237 2,237 2,237 2,237 2,237
0% 0 0 0 0 0 0 0
2.67% -2,237 -2,237 -2,237 -2,237 -2,237 -2,237 -2,237
5.33% -4,473 -4,473 -4,473 -4,473 -4,473 -4,473 -4,473
8.00% -6,710 6,710 -6,710 -6,710 -6,710 -6,710 -6,710
KR4A50690002 2026-09 SKSIO| AT HM =2 7,087

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7,087 7,087 7,087 7,087 7,087 7,087 7,087
-5.33% 4,725 4,725 4,725 4,725 4,725 4,725 4,725
-2.67% 2,362 2,362 2,362 2,362 2,362 2,362 2,362
0% 0 0 0 0 0 0 0
2.67% -2,362 -2,362 -2,362 -2,362 -2,362 -2,362 -2,362
5.33% -4,725 -4,725 -4,725 -4,725 -4,725 -4,725 -4,725
8.00% -7,087 -7,087 -7,087 -7,087 -7,087 -7,087 -7,087
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) CHe|:H8 OFR)

o
~U)
—
~
~




SAY  2026-08-12
712 2026-08-11

EHASAUHER (XA -THEH)
Ak

M HEXM  |ME 0

{is e F7t5dH  |[ME 0

M &3t ME 0 0 O|ZHLH

A HEXHE (M E 526 0 526

el {7tsd  |[M= 2,279 0 2,279

A S35t ME 0 354 -354| &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 17.29 34.57 51.86 69.14 86.43 103.71 121.00 138.28
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 1,455.25 2,910.50 4,365.75 5,821.00 7,276.25 8,731.50 10,186.75 11,642.00

0.00
0.00

0.00




167.72

876.50

664.60

-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 20.97 41.93 GZMSG 104.83 125.79 146.76
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 83.08 166.15 249.23/332'.30 415.38 498.45 581.53
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

.00 354.35 708.70 1,063.05 1,417.4 1,771.75 2,126.10 2,480.45 2,834.80

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

/

.00 178.38 356.75 535.13 713.50 891.88 1,070.25 1,248.63 1,427.00

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 4.12 8.24 12.35 16.47 20.59 2471 28.82 32.94

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 77.90

T T

155.80

233.70 311.60 389.50

T

467.40

T 1

545.30 623.20

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 294.88

T T

589.75

884.63 ,179.50 1,474.38

T

1,769.25

T 1

2,064.13 2,359.00

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 160.13

T T

320.25

480.38 640.50 800.63

T

960.75

T 1

1,120.88 1,281.00

0.00

/

0.00

/

0.00

/
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Q! 2026-08-12
Q' 2026-08-11

U7IAHe| &

A

o

=S

=

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

0.00

0.00

0.00

0.00

0.00

247.45 494.90 742.35 989.80 1,237.25 1,484.70 1,732.15

1,979.60

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

246.77 493.54 740.31 987.08 1,233.85 1,480.62 1,727.39

1,974.16

0.00

0.00

0.00

0.00 -



KR4A11680001-2026-08 A M X/ HM E
0.24
0.18
0.12
— 0.06
ol
%I 0.00 T 7 T )
3" 0.00 119,000.00 238,000.00 357,000.00 476,000.00
.(“ -0.06
-0.12
-0.18
-0.24 -
KR4A14680008-2026-08 KT7H'HM S
0.05
0.04
0.03
— 0.01
ol
==:':_r, 0.00 T ¢ T )
6r 0.00 26,400.00 52,800.00 79,200.00 105,600.00
<‘IJ -0.01
-0.03
-0.04
-0.05 -
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
KR4A01690002 2026-09 T AL 200K | =M= 178
7|Z=ApLto| HE
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -178 -178 -178 -178 -178 -178 -178
-5.33% -118 -118 -118 -118 -118 -118 -118
-2.67% -59 -59 -59 -59 -59 -59 -59
0% 0 0 0 0 0 0 0
2.67% 59 59 59 59 59 59 59
5.33% 118 118 118 118 118 118 118
8.00% 178 178 178 178 178 178 178
KR4A05680009 2026-08 O|L|ZAL200 M 20

7|Z=Rtel BiEg




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -20 -20 -20 -20 -20 -20 -20
-5.33% -13 -13 -13 -13 -13 -13 -13
-2.67% -7 -7 -7 -7 -7 -7 -7

0% 0 0 0 0 0 0 0
2.67% 7 7 7 7 7 7 7
5.33% 13 13 13 13 13 13 13
8.00% 20 20 20 20 20 20 20

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

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

KR4A14680008 2026-08 KT/HE M= 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) (CH:akR)
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SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260617(0| 447
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HCQ6-HSCEI Futures Aug26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,158.25 4,316.50 6,474.75 8,633.00 10,791.25  12,949.50  15,107.75  17,266.00

0.00

0.00

-0.01

-0.01

7}

3. AILIE| Y 2O R EHE A2 A0 AT (EH2L:#3Hl)
HCQ6 HSCEI Futures Aug26 121

4. THPYYFo| Z|EHOESHU(VaR : 9% HEIFFE, 107 FE) (Sl 2HR)



Q! 2026-08-12
Q' 2026-08-11

U7IAHe| &

A

19

=

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 -
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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 2,389

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,389 -2,389 -2,389 -2,389 -2,389 -2,389 -2,389
-5.33% -1,593 -1,593 -1,593 -1,593 -1,593 -1,593 -1,593
-2.67% -796 -796 -796 -796 -796 -796 -796
0% 0 0 0 0 0 0 0
2.67% 796 796 796 796 796 796 795
5.33% 1,593 1,593 1,593 1,592 1,591 1,589 1,586
8.00% 2,389 2,388 2,386 2,383 2,378 2,371 2,363
KR4C0168A683 T AT200 P 202608 1,167.5 296

7| =Xl BE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -296 -296 -296 -296 -296 -296 -296
-5.33% -197 -197 -197 -197 -197 -197 -197
-2.67% -99 -99 -99 -99 -99 -99 -99
0% 0 0 0 0 0 0 0
2.67% 99 99 99 99 99 99 99
5.33% 197 197 197 197 197 197 196
8.00% 296 296 296 295 295 294 293
KR4C0168A691 T AT|200 P 202608 1,170.0 237

7| =Xl BiE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -237 -237 -237 -237 -237 -237 -237
-5.33% -158 -158 -158 -158 -158 -158 -158
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

247.45 494.90 742.35 989.80 1,237.25 1,484.70 1,732.15

1,979.60

0.00

0.00

0.00

0.00 -
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KR4A05690008-2026-09 O|L| 2 A 1i|200 ME

0.00

0.00

0.00

0.00

0.00

247.45 494.90 742.35 989.80 1,237.25 1,484.70 1,732.15

1,979.60

0.00

0.00

0.00

0.00 -



0.24

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.24

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.38

0.29

0.19

0.10

0.00

-0.10

-0.19

-0.29

-0.38

KR4A11680001-2026-08 A M X7 H M E

/

/

/

/

.00 119,000.00 MO0.00 357,000.00

1

476,000.00

/

/

72

KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 26,400.00 /4(30.00 79,200.00

1

105,600.00

/

/

72

KR4A1Q680004-2026-08 M| O] Z| X7/ E M E

/

/

/

/

.00 192,000.00 /{,0'00.00 576,000.00

1

768,000.00




KR4A39680009-2026-08 HD BH=+ Z= A1 5| 7| '

0.40 /

0.30 /

0.20 /
— 0.10
-nl-J /
=
f,, 0.00 . ; .
Or 0.00 197,500.00 /{,0'00.00 592,500.00 790,000.00
A 10 /

-0.20 /

-0.30

-0.40

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

0.13 /

0.10 /

0.07 /
— 0.03
z /
=]
:v 0.00 . )
Or 0.00 65,800.00 /t{,G'O0.00 197,400.00 263,200.00
A 03 /

-0.07 /

-0.10

-0.13

7t
KR4AB0680002-2026-08 LG EHA/WEME

0.02 /

0.01 /

0.01 /
= 0.00
o /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 3,877.50 7,755.00 11,6%0.00 19,387.50 23,265.00 27,142.50 31,020.00
4 0.00 /

-0.01 /

-0.01

-0.02



KR4ACB680007-2026-08 $3I& S MI|HME
0.04
0.03
0.02
— 0.01
3]
ir‘ 0.00 T T T T T T T 1
6l' 0.00 9,150.00 18,300.00 27,450.00 36,600.00 45,750.00 54,900.00 64,050.00 73,200.00
'(“ -0.01
-0.02
-0.03
-0.04 -
74
3. ALE| 2 &0l xH T (x| &40 A S H) (THR|: TR
KR4A01690002 2026-09 DA I200X| =M E 59
7| Z=X4ke| H-5d
74 -25.00% -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
KR4A05690008 2026-09 OJL|RAI200 M= 4
7| Z=X2to| HEd
74 -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
KR4A11680001 2026-08 AHEMXINE M Z 4
7| ZEXtato| HEd
74 -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 KT/HE M= 5
7| Z=Xtte] HEY

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

KR4A1Q680004 2026-08 Of O| | Y7HHM = 4
7| =Xl 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

KR4A39680009 2026-08 HDSt=E Z MY /NEM = 5
Z el Bls

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
5.33% 4 4 4 4 4 4 4
8.00% 5 5 5 5 5 5 5

KR4A40680006 2026-08 StLtEAIFHE M= 13
Z el Bls

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
5.33% 9 9 9 9 9 9 9
8.00% 13 13 13 13 13 13 13

KR4AB0680002 2026-08 LGREZHANEM = 2
7| = XAt HE Y




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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2108840618ID-ICE GLOBAL CARBON FUTURES INDEX 260630(

0.00

0.00

0.00

0.00

0.00

0.24 0.47 0.71 0.94 1.18 1.41 1.65

1.88

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

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

0.00

0.00

0.00

0.00 -
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MOZ26-ECX EMISSION Dec26

0.00
0.00
0.00
— 0.00
al
E;I 0.00
ol 0.00 20.57 41.14 61.70 82.27 102.84 123.41 143.97 164.54
4 0.00
0.00
0.00
0.00
7tA
3. AU2| 2 P ZHSEIHEHoE =) (THPl )
FXW213G7XI KRW/EUR 31-08-26E 205
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4. THA Y Z 0| AL HSH(VaR : 99%MUEFF,10L7|FE) (Th?|: 2k 2)

697



SAY  2026-08-12
712 2026-08-11

A SISOLAIO|LIE | L HCSITH YT

7{eich &
Ut A= — 0 0&el
A NES A2l -1,662 0 -1,662 | %2

o

2. WI|MHe| &

A

17

d

3. AILIEZ| E £ ZHFZ 0 E=Y)
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3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 23
SWSTAROOO(STAR 50 INDEX (NTR) 260714(D0|2H) 152
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KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

247.45 494.90 742.35 1,484.70

989.80 1,237.25

1,732.15 1,979.60

0.00

0.00

0.00

0.00 -

0.95

0.63

0.32

0.00

-0.32

-0.63

-0.95
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KR4AOK680001-2026-08 M YA ZI|EHME

.00

630,000.00 %,260,000.00 1,890,000.00

2,520,000.00




0.24

0.18

0.12

0.06

0.00

-0.06
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-0.18

-0.24

0.05

0.04
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0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.38

0.29

0.19

0.10

0.00

-0.10

-0.19

-0.29
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KR4A11680001-2026-08 A M X7 H M E
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.00 119,000.00 MO0.00 357,000.00

1

476,000.00
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KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 26,400.00 /4(30.00 79,200.00

1

105,600.00

/

/

72
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1
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KR4AB0680002-2026-08 LG EE{AEME

0.02
0.01
0.01
— 0.00
ol
ir— 0.00 T T T T T T T 1
6" 0.00 3,877.50 7,755.00 11,632.50 15,510.00 19,387.50 23,265.00 27,142.50 31,020.00
'(“ 0.00
-0.01
-0.01
-0.02 -
74
KR4ACF680003-2026-08 77} 27| EME
0.04 -
0.03
0.02
— 0.01
ol
?i':_r, 0.00 T ¥ T )
ol 0.00 20,450.00 40,900.00 61,350.00 81,800.00
<‘IJ -0.01
-0.02
-0.03
-0.04
74
3. AlLI2|E &l HF (X C =40 Hd=H) (THREH TR
KR4A01690002 2026-09 ZAL|200X| =M= 1,856
7| Z=X4Ee| =
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,856 -1,856 -1,856 -1,856 -1,856 -1,856 -1,856
-5.33% -1,238 -1,238 -1,238 -1,238 -1,238 -1,238 -1,238
-2.67% -619 -619 -619 -619 -619 -619 -619
0% 0 0 0 0 0 0 0
2.67% 619 619 619 619 619 619 619
5.33% 1,238 1,238 1,238 1,238 1,238 1,238 1,238
8.00% 1,856 1,856 1,856 1,856 1,856 1,856 1,856
KR4A0K680001 2026-08 MAYAMEINEME 31
7| Z&X4te| HEd




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

KR4A11680001 2026-08 &f dTANEM = 284
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -284 -284 -284 -284 -284 -284 -284
-5.33% -189 -189 -189 -189 -189 -189 -189
-2.67% -95 -95 -95 -95 -95 -95 -95

0% 0 0 0 0 0 0 0
2.67% 95 95 95 95 95 95 95
5.33% 189 189 189 189 189 189 189
8.00% 284 284 284 284 284 284 284

KR4A14680008 2026-08 KT/HE M= 6
7|E=XHAte| HSH

7t -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 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6

KR4A1Q680004 2026-08 Of| O| | Y7/ EHM = 56
7| BXHte| HE

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% -37 -37 -37 -37 -37 -37 -37
-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% 37 37 37 37 37 37 37
8.00% 56 56 56 56 56 56 56

KR4AB0680002 2026-08 LGREZHANEME 26
7| BXHte| MBS

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -26 -26 -26 -26 -26 -26 -26
-5.33% -17 -17 -17 -17 -17 -17 -17
-2.67% -9 -9 -9 -9 -9 -9 -9

0% 0 0 0 0 0 0 0




2.67% 9 9 9 9 9 9 9
5.33% 17 17 17 17 17 17 17
8.00% 26 26 26 26 26 26 26

KR4ACF680003 2026-08 7t7t7/ E M= 71
7| =R AbO| EH 5

A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 71 71 71 71 71 71 71
-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% -71 71 -71 71 -71 -71 -71

4. TP EQ| Z|CHEMO Y FH(VaR : 9% E|+=FE,1027|F) (TS| HHBt2)

N
N
©
©




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  2026-08-12
712 2026-08-11

0| S&P50021 M A 2 (FA-THH H)
CHYS

M INES Ma 0 0 0

M NES ME 0 0 O|ZHLH
M E3t Ma 0 0 O|ZHLH
S X| = M= 72,117 0 72,117

el Xl ME 178 0 178| &LY
A S35t ME 10,772 0 10,772 | & LY

o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,944.19 3,888.38 5,832.56 7,776.75 9,720.94 11,665.13 13,609.31 15,553.50
74
HWAU6-SP500 MIC EMIN FUT Sep26
.00 1,944.19 3,888.38 5,832.56 7,776.75 9,720.94 11,665.13 13,609.31 15,553.50




-0.01 -

712

KR4A75680004-2026-08 | ME

0.00
0.00
0.00
— 0.00
&l
;r— 0.00 T T T J T T T 1
Or 0.00 354.35 708.70 1,063.05 1,417.40 1,771.75 2,126.10 2,480.45 2,834.80
4“ 0.00
0.00
0.00
0.00 -
74
KR4A75690003-2026-09 SH2{M S
0.00
0.00
0.00
— 0.00
2
g_r' 0.00 T T T J T T T 1
ol' 0.00 354.08 708.15 1,062.23 1,416.30 1,770.38 2,124.45 2,478.53 2,832.60
4“ 0.00
0.00
0.00
0.00 -
74
3. A L2l &l X HF (x| &40 A SH) (THS: 2R
ESU6 S&P500 EMINI FUT Sep26 5,769
HWAU6 SP500 MIC EMIN FUT Sep26 14
KR4A7568002026-08 HE{ME 805
KR4A7569002026-09 H&HME 57
4. TIPS EC| &MU (VaR : 99%LEITFE,10€7|F) (THREHTER)



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  2026-08-12
712 2026-08-11

O] ZLIAEH00QH A B (FA]-THEH)
CHYS

AR {ItEd  |ME 0 0 0 S
illgt NES ME 0 0 0
M &3t Ma 0 0 o1&
A F7t5dH  |[ME 714 0 714| ZLY
el Xl ME 34,223 0 34,223
A =Kl ME 4,053 0 4,053 | &Ly
o] B
HWBUG6-NASD100 MICRO EMIN Sep26
.00 7,434.25 14,868.50 22,302.75 29,737.00 37,171.25 44,605.50 52,039.75 59,474.00
74
KR4A75680004-2026-08 HE{ M &
.00 354.35 708.70 1,063.05 1,417.40 1,771.75 2,126.10 2,480.45 2,834.80




0.00 -

712

KR4A75690003-2026-09 2| M &

0.00
0.00
0.00
— 0.00
&l
g.r— 0.00 T T T J T T T 1
Or 0.00 354.08 708.15 1,062.23 1,416.30 1,770.38 2,124.45 2,478.53 2,832.60
4“ 0.00
0.00
0.00
0.00 -
74
NQU6-NASDAQ 100 E-MINI Sep25
0.03
0.02
0.01
— 0.01
&l
?_r_ 0.00 T T T ? T T T )
Or 0.00 7,434.25 14,868.50 22,302.75 29,737.00 37,171.25 44,605.50 52,039.75 59,474.00
(-IJ -0.01
-0.01
-0.02
-0.03 -
74
3. A L2l &l X HF (x| &40 A SH) (THR - EH TR
HWBU6 NASD100 MICRO EMIN Sep26 57
KR4A7568002026-08 XM E 296
KR4A7569002026-09 HE{ME 28
NQU6 NASDAQ 100 E-MINI Sep25 2,738
4. TIPS EC| &MU (VaR : 99%LEITFE,10€7|F) (THREHTER)



Q! 2026-08-12
Q' 2026-08-11

SOLO| 2302 MAHHES ()

2 ch&f

x4

o
285,341 0 285,341 %

=
x| ~

U7IAHe| &

A

=

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

0.00

0.00

0.00

0.00

0.00
0.00

0.23 0.45 0.68 0.90 odS 1.35 1.58

1.80

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

0.23 0.45 0.68 0.90 1.13 1.35 1.58

1.80

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 -

SWKEDI000187-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00 0.24 0.48 0.71 0.55 1.19 1.43 1.90
73
SWKEDI000188-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.24 0.48 0.71 0.55 1.19 1.43 1.90
7
3. AL 29| FXHE @IH2 M43 Y) ST
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,343
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,882
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,463
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5214
4. THYAEO| ATHE AU LI AU(VaR : 99%AIEIFF,1027|F) SO

L
=3
©
S




