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A a3
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At 0 0 0
M MEXA 1 SM 0 0 0
A 5,211 0 5,211
A MEXA 1 SM 0 0 0
Tt7[A| "l &l x
GCZ6-GOLD 100 OZ FUTR Dec26
0.00
0.00
0.00
— 0.00
&
g_r- 0.00
BF 0.00 1,136.33 2,272.65 3,408.98 4,545.30 5,681.63 6,817.95 7,954.28 9,090.60
‘HJ 0.00
0.00
0.00
0.00
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(F4))

KR4AM7690001-2026-09 SOL ZMTOP3IZH A EHME

0.03
0.02
0.01
— 0.01
=
==:':£ 0.00
SI' 0.00 7,081.25 14,162.50 21,243.75 28,325.00 35,406.25 42,487.50 49,568.75 56,650.00
<'IJ -0.01
-0.01
-0.02
-0.03
3. AlLE| 2 &0 AXRHE (X & A0 A ) CHQ[: B4 02
KR4AM7690001 2026-09 SOL ZMTOPIEHAWEHME 8,871
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8,871 -8,871 -8,871 -8,871 -8,871 -8,871 -8,871
-5.33% -5,914 -5,914 -5,914 -5,914 -5,914 -5,914 -5,914
-2.67% -2,957 -2,957 -2,957 -2,957 -2,957 -2,957 -2,957
0% 0 0 0 0 0 0 0
2.67% 2,957 2,957 2,957 2,957 2,957 2,957 2,957
5.33% 5,914 5914 5914 5914 5914 5914 5914
8.00% 8,871 8,871 8,871 8,871 8,871 8,871 8,871
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SOL 200E}2 9| F2[HHEZSEX|+(F4H)
CHYS

M F75H (M= 0 0 0| =LY
{is e e e B = | 0 56,450 -56,450| & LK
el = A 21,696 0 21,696 | & LY{
A e e B = | 0 55,529 -55,529 | ZFL{
F7|A ™| &l x
KR4A01690002-2026-09 A A I|200X| =M E
0.00
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 270.56 541.13 811.69 1,082.25 1,352.81 1,623.38 1,893.94 2,164.50
0.00
0.00
0.00
0.00 -
74
KR4A11690000-2026-09 A M X7 HM E
0.27
0.20
0.14
0.07
0-00 T T T 1
0.00 135,750.00 271,500.00 407,250.00 543,000.00
-0.07
-0.14
-0.20
-0.27 -



KR4BAFBTA345-2 A 1| 2| £2|m c 2608W4 1,082.5

0.00
0.00
0.00
— 0.00
ol
ir— 0.00 T T T T T T T 1
?II; 0.00 270.63 541.25 811.88 1,082.50 1,353.13 1,623.75 1,894.38 2,165.00
0.00
0.00
0.00
0.00
74
KR4BAFBTA352-A A 1| 2| 2|M € 2608W4 1,085.0
0.00
0.00
0.00
— 0.00
x
E‘r' 0.00 T T T T T T T 1
3‘; 0.00 271.25 542.50 813.75 1,085.00 1,356.25 1,627.50 1,898.75 2,170.00
0.00
0.00
0.00
0.00
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4A01690002 2026-09 ZAIR00K| =M E 562
7| Z=X4Ee| =
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -562 -562 -562 -562 -562 -562 -562
-5.33% -375 -375 -375 -375 -375 -375 -375
-2.67% -187 -187 -187 -187 -187 -187 -187
0% 0 0 0 0 0 0 0
2.67% 187 187 187 187 187 187 187
5.33% 375 375 375 375 375 375 375
8.00% 562 562 562 562 562 562 562
KR4A11690000 2026-09 AEHMAPHEME 1,171
7| Z&X4te| HEd




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,171 -1.171 -1,171 -1.171 -1,171 -1,171 -1,171
-5.33% -780 -780 -780 -780 -780 -780 -780
-2.67% -390 -390 -390 -390 -390 -390 -390

0% 0 0 0 0 0 0 0
2.67% 390 390 390 390 390 390 390
5.33% 780 780 780 780 780 780 780
8.00% 1,171 1,171 1,171 1,171 1,171 1,171 1,171

KR4BAFBTA345 AATO|RZEIM C 2608W4 1,082.5 2,043
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 818 800 777 750 718 683 644
-5.33% 746 707 664 617 567 515 461
-2.67% 564 503 440 376 311 245 179

0% 216 144 72 0 -72 -144 -216
2.67% -321 -386 -452 -519 -587 -656 -725
5.33% -1,019 -1,064 -1,114 -1,166 -1,222 -1,280 -1,340
8.00% -1,821 -1,846 -1,877 -1,912 -1,952 -1,996 -2,043

KR4BAFBTA352 IZAIO|RZEIM C 2608W4 1,085.0 1,345
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 523 512 498 480 460 437 412
-5.33% 479 454 427 396 364 330 295
-2.67% 366 326 285 243 200 157 113

0% 144 96 48 0 -48 -96 -144
2.67% -204 -248 -293 -338 -384 -430 -477
5.33% -660 -692 -726 -763 -801 -840 -881
8.00% -1,190 -1,208 -1,230 -1,255 -1,282 -1,312 -1,345
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3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
KR4A06690007 2026-09 ZAEHM50ME 55
7| Z=X4Ee| =
7t4 -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
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1. A=A

OH==(1) HE@R) =EX|M(1-2)
At {7tsd  |[M= 3,547 509 3,038 | &HLY
A wrted (M= 50,028 0 50,028 Ly
2. TN He| &=
KR4A50690002-2026-09 SKSIO| I AT EME
1.70
1.27
0.85
— 0.42
3]
;":_r, 0.00
SI' 0.00 848,500.00 1,697,000.00 2,545,500.00 3,394,000.00
<'IJ -0.42
-0.85
1.27
1.70
7_|:|
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4A50690002 2026-09 SKSIO|HATHHM = 3,988
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3,988 -3,988 -3,988 -3,988 -3,988 -3,988 -3,988
-5.33% -2,659 -2,659 -2,659 -2,659 -2,659 -2,659 -2,659
-2.67% -1,329 -1,329 -1,329 -1,329 -1,329 -1,329 -1,329
0% 0 0 0 0 0 0 0
2.67% 1,329 1,329 1,329 1,329 1,329 1,329 1,329
5.33% 2,659 2,659 2,659 2,659 2,659 2,659 2,659
8.00% 3,988 3,988 3,988 3,988 3,988 3,988 3,988
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1. A=A

Of==(1) Of = (2)
At {7tsd  |[M= 91,460 79,916 11,544 | &Ly
A F7t5dH  |[ME 0 177,506 -177,506| 2L
2. TN He| &=
KR4A50690002-2026-09 SKSIO| I AT EME
1.70
1.27
0.85
— 0.42
=
;:_r, 0.00
SI' 0.00 848,500.00 1,697,000.00. 2,545,500.00 3,394,000.00
H o4
-0.85
1.27
1.70
7_|:|
3.ALE| Y &R HF (XM HSH) (THEHDERI)
KR4A50690002 2026-09 SKSIO|HATHM = 14,150
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14,150 14,150 14,150 14,150 14,150 14,150 14,150
-5.33% 9,434 9,434 9,434 9,434 9,434 9,434 9,434
-2.67% 4,717 4,717 4,717 4,717 4,717 4,717 4,717
0% 0 0 0 0 0 0 0
2.67% -4,717 4,717 4,717 4,717 -4,717 -4,717 -4,717
5.33% -9,434 -9,434 -9,434 -9,434 -9,434 -9,434 -9,434
8.00% -14,150 -14,150 -14,150 -14,150 -14,150 -14,150 -14,150
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EHASAUHER (XA -THEH)
Ak

M HEXM  |ME 0

{is e F7t5dH  |[ME 0

M &3t ME 0 0 O|ZHLH

A HEXHE (M E 466 0 466

el {7tsd  |[M= 2,354 0 2,354

A S35t ME 0 348 -348| &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 17.49 34.98 52.47 69.96 87.45 104.94 122.43 139.92
0.00
0.00
0.00
0.00 -
74
CCZ6-COCOA FUTURE Dec26
0.01
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 1,507.75 3,015.50 4,523.25 6,031.00 7,538.75 9,046.50 10,554.25 12,062.00

0.00
0.00

0.00




176.70

996.00

656.40

-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 22.09 44.18 66%35 110.44 132.53 154.61
0.00 /
0.00 /
0.00
0.00
77
CZ6-CORN FUTURE Dec26
0.00 /
0.00 /
0.00 /
0.00 /
0.00 T T T T T T ,
0.00 124.50 249.00 37M.00 622.50 747.00 871.50
0.00 /
0.00 /
0.00
0.00
77
KCZ6-COFFEE 'C' FUTURE Dec26
0.00 /
0.00 /
0.00 /
0.00 /
0-00 T T T T T T 1
0.00 82.05 164.10 246.15/328'.20 410.25 492.30 574.35
0.00 /
0.00 /
0.00 /
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KR4A75690003-2026-09 H&{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 348.13 696.25 1,044.38 1,392.5 1,740.63 2,088.75 2,436.88 2,785.00

0.00

0.00

o~
o~
o~

0.00

0.00

72

KWZ6-KC HRW WHEAT FUT Dec26

0.00

0.00

0.00

0.00

/

.00 194.19 388.38 582.56 776.75 970.94 1,165.13 1,359.31 1,553.50

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 4.39 8.78 13.16 17.55 21.94 26.33 30.71 35.10

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 81.40

T T

162.80

244.20 325.60 407.00

T

488.40

T 1

569.80 651.20

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 309.31

T T

618.63

927.94 ,237.25 1,546.56

T

1,855.88

T 1

2,165.19 2,474.50

0.00

/

0.00

/

0.00

0.00

72

WZ6-WHEAT FUTURE(CBT) Dec26

0.00

0.00

0.00

0.00

/

0.00

.00 174.38

T T

348.75

523.13 697.50 871.88

T

1,046.25

T 1

1,220.63 1,395.00

0.00

/

0.00

/

0.00

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

0.00

0.00

0.00

0.00

0.00

270.56 541.13 811.69 1,082.25 1,352.81 1,623.38 1,893.94

2,164.50

0.00

0.00

0.00

0.00 -

712

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

0.00

0.00

0.00

0.00

0.00

270.56 541.13 811.69 1,082.25 1,352.81 1,623.38 1,893.94

2,164.50

0.00

0.00

0.00

0.00 -



0.27

0.20

0.14

—~ 0.07

— 0.00

H -0.07

-0.14

-0.20

-0.27 -

KR4A11690000-2026-09 Hd T X7l M

=
=

.00

135,750.00

271,500.00

407,250.00

543,000.00

3. AlLt2|E ol XHF (XA HSH) HH OHR)
KR4A01690002 2026-09 FAI|200K| M= 195

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
KR4A05690008 2026-09 O|L|2AI200 M= 30

7| BXHte| HE
74 -2500% -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
KR4A11690000 2026-09 f dTRIHE M= 8

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-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
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Ut A= — 0 0&el
N = ] 5,449 0 5449/ 82
2. WI|AEe] &Y=
SWCSI5000048-CSI 500 NET TOTAL RETURN INDEX 260617(0|
0.00
0.00
0.00
— 0.00
ol
g_r, 0.00
ol 0.00 0.24 0.47 0.71 0.94 1.18 1.41 1.65 1.88
@ 0.00
0.00
0.00
0.00
7t4
3. MLIZ| 2 E £ =S ZIHE A0 43 Y) (h?/: = 2k2)
SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260617(0] 435
*YF A3 HEHO B FE0 of2F0| o HHEX|ZH AE LIRS
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o

U7IAHe| &

=S

=

HCQ6-HSCEI Futures Aug26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,114.25 4,228.50 6,342.75 8,457.00 10,571.25  12,685.50  14,799.75  16,914.00

0.00

0.00

-0.01

-0.01

7}

3. AILIE| Y 2O R EHE A2 A0 AT (EH2L:#3Hl)
HCQ6 HSCEI Futures Aug26 125

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



Q! 2026-08-21
Q' 2026-08-20

U7IAHe| &

A

19

=

KR4B0169A287-T A 1| 200 C 202609 1,070.0

0.00

0.00

0.00

0.00

0.00

267.50 535.00 802.50 1,070.00 1,337.50 1,605.00 1,872.50

2,140.00

0.00

0.00

0.00

0.00 -

712

KR4B0169A360-T A 1| 200 C 202609 1,072.5

0.00

0.00

0.00

0.00

0.00

268.13 536.25 804.38 1,072.50 1,340.63 1,608.75 1,876.88

2,145.00

0.00

0.00

0.00

0.00 -



0.00

KR4C0169A285-T A 1| 200 P 202609 1,070.0

0.00

0.00

0.00

0.00

0.00

.00

267.50

535.00

802.50

1,070.00

1,337.50

1,605.00

1,872.50

2,140.00

0.00

0.00

0.00 -

3. MLIE|E £ A ZHF (L0 H=H) THelE 2hR)
KR4B0169A287 T AI200 C 202609 1,070.0 797

7| =Rt HE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -446 -501 -558 -616 -676 -736 -797
-5.33% -193 -255 -319 -383 -448 -513 -578
-2.67% 25 -43 -110 -178 -246 -313 -381
0% 206 138 69 0 -69 -138 -206
2.67% 353 286 219 152 84 16 -53
5.33% 467 406 343 279 213 148 81
8.00% 553 499 442 383 322 260 196
KR4B0169A360 T AT|200 C 202609 1,072.5 1,158

7| =Xl BE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -655 -733 -815 -898 -984 -1,070 -1,158
-5.33% -286 -376 -467 -559 -652 -746 -840
-2.67% 32 -65 -162 -260 -358 -455 -553
0% 298 199 99 0 -99 -199 -298
2.67% 514 417 320 222 124 25 -74
5.33% 683 593 501 408 314 218 122
8.00% 811 732 648 562 473 383 290
KR4C0169A285 T AT200 P 202609 1,070.0 414

7| =Xl BiE Y
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -231 -260 -290 -320 -351 -382 -414
-5.33% -100 -133 -166 -199 -233 -266 -300
-2.67% 13 -22 -57 -92 -128 -163 -198
0% 107 71 36 0 -36 -71 -107




N~ A Al
AN O
! —
O |~ |
M~

—

™M | — |~
<t | — | O
— | —

[© 2NNl Ne))
~| < | o
— |

< | 0 | O
— |~ M
— | — |
| — | O
<t | — | un
— | AN | AN
M AN |
| I | ©
— | NN
XXX
N | O
olm <
ANl 1| O

ol

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

e

4. OpMArE O



Q! 2026-08-21
Q' 2026-08-20

AOFEKRX300Q1 8l A o (F A THHH)

Of &= (2)

O ==(1)

At {7tsd  |[M= 268 268 0| &L
A F7t5dH  |[ME 1,410 0 1,410| &Ly

U7IAHe| &

A
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=

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

0.00

0.00

0.00

0.00

0.00

270.56 541.13 811.69 1,082.25 1,352.81 1,623.38 1,893.94

2,164.50

0.00

0.00

0.00

0.00 -

712

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

0.00

0.00

0.00

0.00

0.00

270.56 541.13 811.69 1,082.25 1,352.81 1,623.38 1,893.94

2,164.50

0.00

0.00

0.00

0.00 -




KR4A11690000-2026-09 Hd T X7l M

=
=

0.27
0.20
0.14
— 0.07
ol
%I 0.00 T 7 T )
ol 0.00 135,750.00 271,500.00 407,250.00 543,000.00
'(“ -0.07
-0.14
-0.20
-0.27 -
74
3. AlL2| 2 o X F (X Ao dI ) (SRl )
KR4A01690002 2026-09 FAT|200X| =M= 43
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -29 -29 -29 -29 -29 -29 -29
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
KR4A05690008 2026-09 O|L|ZAI200 M= 13
7| BXHte| HE
74 -2500% -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
KR4A11690000 2026-09 f dTRIHE M= 5
7| BXHte| MBS
74 -2500%| -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
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Q! 2026-08-21
Q' 2026-08-20

2 ch&f

Mt Xl A 0 0|t
S NES A2 7,074 0 7,074\ %

U7IAHe| &

=

2108840618ID-ICE GLOBAL CARBON FUTURES INDEX 260630(

0.00

0.00

0.00

0.00

0.00

0.23 0.47 0.70 0.93 1.16 1.40 1.63

1.86

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

0.24 0.47 0.71 0.94 1.18 1.41 1.65

1.88

0.00

0.00

0.00

0.00 -



3. AL 20| FRHE @{H2 MU 4T

2108840618I ICE GLOBAL CARBON FUTURES INDEX 260630(
2108841218IICE Global Carbon Futures Index(ER) (|

O X|C&A0| A3 U(VaR : 99% A2 EFE,10L7|F)
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3. AlLE| 28 EYFTHSEIHELHLSA)
FXW213G7XI KRW/EUR 31-08-26E
MOZ26 ECX EMISSION Dec26

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

SAIY  2026-08-21
712 2026-08-20
>
SOL S HEIAH|EHMES/PEH
1. A=A
Hefchd  AHeied Of==(1)
_FII.
Al E3} ME 0 0 0/ &2
A 5,286 0 5,286
A &2t ME 0 2,555 -2,555| % 9|
2. M7|A| ™| &l
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&
ir- 0.00
BF 0.00 20.43 40.86 61.28 81.71 102.14 122.57 142.99 163.42
4“ 0.00
0.00
0.00
0.00
74

=
40
i
o
1o
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712 2026-08-20

A SISOLAIO|LIE | L HCSITH YT

ey &
Ut A= — 0 0&el
= INES A2 -1,810 0 -1,810| & 2

o

2. WI|MHe| &

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(

4. Y EO| AL YZTH(VaR : 99%MUEITFE, 10| F)
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£
1=
2
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SAIY  2026-08-21
712 2026-08-20

ey &
Ut K= ] 0 0 0 &2
= INES A2 -4,964 0 -4,964 | & 2|

3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 40
SWSTAROOO(STAR 50 INDEX (NTR) 260714(D0|2H) 185
SWSTAROOO(STAR 50 INDEX (NTR) 260715(H 2| %) 169

4, TPHAEO| &AM SU(VaR : 99%AE|FF,1027|F) (THEHTHRI)

741



SAIY  2026-08-21
712 2026-08-20

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

Of &= (2)

O ==(1)

3,214 3,217

26,204 852

U7IAHe| &

A

o

d

=

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

0.00

0.00

0.00

0.00

0.00

270.56 541.13 811.69 1,082.25 1,352.81 1,623.38

1,893.94

2,164.50

0.00

0.00

0.00

0.00 -

0.27

0.20

0.14

0.07

0.00

-0.07

-0.14

-0.20

-0.27

712

M=

KR4A11690000-2026-09 AH4d H X} 7|

.00

135,750.00 271,500.00 407,250.00

543,000.00




0.04 -+

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

KR4ACF690002-2026-09 7|7t 7| H M E

.00

9,725.00

19,450.00

29,175.00

38,900.00

48,625.00

58,350.00

68,075.00

77,800.00

3. AL 2| o XHF (X L&A dad) CH|HH O3y
KR4A01690002 2026-09 FAI|200K| M= 1,773

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,773 -1,773 -1,773 -1,773 -1,773 -1,773 -1,773
-5.33% -1,182 -1,182 -1,182 -1,182 -1,182 -1,182 -1,182
-2.67% -591 -591 -591 -591 -591 -591 -591
0% 0 0 0 0 0 0 0
2.67% 591 591 591 591 591 591 591
5.33% 1,182 1,182 1,182 1,182 1,182 1,182 1,182
8.00% 1,773 1,773 1,773 1,773 1,773 1,773 1,773
KR4A11690000 2026-09 f dTRIHE M E 321

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -321 -321 -321 -321 -321 -321 -321
-5.33% -214 214 -214 214 -214 -214 -214
-2.67% -107 -107 -107 -107 -107 -107 -107
0% 0 0 0 0 0 0 0
2.67% 107 107 107 107 107 107 107
5.33% 214 214 214 214 214 214 214
8.00% 321 321 321 321 321 321 321
KR4ACF690002 2026-09 7t7t7HE M= 68

7| BXHte| MBS
74 -2500%| -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
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-68

-23
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-68

-23

-45

-68

-23

-45

-68

-23

-45
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-45

-68

-23

-45
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2.67%
5.33%
8.00%
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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

SAIY  2026-08-21
712 2026-08-20

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

M X|= Ma 0 0 0

M NES ME 0 0 O|ZHLH
M &3t Ma 0 0 O|ZHLH
A X| = ME 71,678 0 71,678

el Xl ME 177 0 177 | &L
A =Kl ME 10,583 0 10,583 | &L

o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,932.25 3,864.50 5,796.75 7,729.00 9,661.25 11,593.50 13,525.75 15,458.00
74
HWAU6-SP500 MIC EMIN FUT Sep26

.00 1,932.25 3,864.50 5,796.75 7,729.00 9,661.25 11,593.50 13,525.75 15,458.00




-0.01 -
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KR4A75690003-2026-09 2| M &

0.00
0.00
0.00
— 0.00
3]
;L 0.00 T T T J T T T 1
BF 0.00 348.13 696.25 1,044.38 1,392.50 1,740.63 2,088.75 2,436.88 2,785.00
4“ 0.00
0.00
0.00
0.00 -
74
3. ALI2|E £l X HF (X|CHE=4 0|3 H) (THI B TR
ESU6 S&P500 EMINI FUT Sep26 5,734
HWAU6 SP500 MIC EMIN FUT Sep26 14
KR4A7569002026-09 M E 847
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (GE R L))



SAIY  2026-08-21
712 2026-08-20

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

M {715 |ME 0 Ly
illgt NES ME 0
M E3t Ma 0 0 O|ZHLH
A e 709 0 709 | ZFLY
el Xl ME 33,999 0 33,999
A =Kl ME 3,983 0 3,983 | 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 7,378.19 14,756.38 22,134.56 29,512.75 36,890.94 44,269.13 51,647.31 59,025.50
-0.01
-0.01
-0.02
-0.03 -
74
KR4A75690003-2026-09 HE{ME
0.00
0.00
0.00
0.00
0-00 T T T J T T T 1
0.00 348.13 696.25 1,044.38 1,392.50 1,740.63 2,088.75 2,436.88 2,785.00
0.00
0.00
0.00




0.00 |
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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 7,378.19 14,756.38 22,134.56 29,512.75 36,890.94 44,269.13 51,647.31 59,025.50
<‘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 57
KR4A756900 2026-09 H{ME 319
NQU6 NASDAQ 100 E-MINI Sep25 2,720
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (GE R L))



Q! 2026-08-21
Q' 2026-08-20

SOLO| 2302 MAHHES ()

2 ch&f

x4

o
285,341 0 285,341 %
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U7IAHe| &
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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
g
SWKEDI000188-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.24 0.48 0.71 0.55 1.19 1.43 1.90
71
3. ALt £ FXHERIHA M0 AZ ) SR
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,309
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,869
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,429
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,190
4. THEALE Q| A|TH& A AZU(VaR : 99%AE 4 E,1027|F) SR
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