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7| Z=X4Ee| =
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -487 -487 -487 -487 -487 -487 -487
-5.33% -325 -325 -325 -325 -325 -325 -325
-2.67% -162 -162 -162 -162 -162 -162 -162
0% 0 0 0 0 0 0 0
2.67% 162 162 162 162 162 162 162
5.33% 325 325 325 325 325 325 325
8.00% 487 487 487 487 487 487 487
KR4A116B0004 2026-11 AEHMRPHEME 1,002
7| Z&X4te| HEd
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-8.00% -1,002 -1,002 -1,002 -1,002 -1,002 -1,002 -1,002
-5.33% -668 -668 -668 -668 -668 -668 -668
-2.67% -334 -334 -334 -334 -334 -334 -334
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KR4A056B0006-2026-11 O|L| A m|200 M=

0.00
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0.00
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KR4A226B0001-2026-11 2 dspIZfEME

.00

296,000.00
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3. AlL2| 2 o X F (X Ao dI ) (EH = 2ER)
KR4A016C0004 6-12 DAT|200K| 4= 337

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -337 -337 -337 -337 -337 -337 -337
-5.33% -225 -225 -225 -225 -225 -225 -225
-2.67% -112 -112 -112 -112 -112 -112 -112
0% 0 0 0 0 0 0 0
2.67% 112 112 112 112 112 112 112
5.33% 225 225 225 225 225 225 225
8.00% 337 337 337 337 337 337 337
KR4A056B00 2026-11 O|L|ZAI200 M= 22

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -22 22 -22 -22 -22 -22 -22
-5.33% -15 -15 -15 -15 -15 -15 -15
-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% 15 15 15 15 15 15 15
8.00% 22 22 22 22 22 22 22
KR4A226B0001 2026-11 &fdSDIZHE M = 12

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -12 -12 -12 -12 -12 -12 -12
-5.33% -8 -8 -8 -8 -8 -8 -8
-2.67% -4 -4 -4 -4 -4 -4 -4
0% 0 0 0 0 0 0 0




12

12

12

12

12

12

12

2.67%
5.33%
8.00%

ol

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

e

4. OpMArE O



SAY  2026-10-15
712 2026-10-14

SOLX}O|L}ZEA 7| HCSIS004H &

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

74 2H CH A
M INES e 0 0|2te
A K| A2l 5,002 0 5,002 | %t Q|
2. M7|A| ™| &l
SWCSI5000049-CSI 500 NET TOTAL RETURN INDEX 260917(U|
0.00
0.00
0.00
— 0.00
3]
g_r, 0.00
Or 0.00 0.24 0.47 0.71 0.94 1.18 1.41 1.65 1.88
4“ 0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260917(0| 401
* AR 2[AT WHO| AL FHO| o{2{=0| U0 LHEX| 7L AHREIUS
4, DPYAEO| XA a3H(VaR : 99% A E|FF, 102 7|F) (THl-E TR



2026-10-15
2026-10-14

Al
7=

— 4 —
ofl | o of!
ol ol
o == ==
Q E T
o _ _
= oF oF
q i i
o<
= :
= o
o %
g
2
o | O ~N
S
(o))
Q
— ~_~
o= < = KH
= 8 3 N
— o
W o (=}
Q -
x = R]r -
%4 o = KH
o o n
2 X © <+
7 ~ ]
2 0 o @ =
> %8 Mo © X
s & ¢ 0 3 8
.AL .Al_ 0] r=) = .o
> MW X (-4
o < O (]
S i 4= >
| T o = U =
Klo | Klo S = 0 ar
=& v 4 o
ok | oF o 2 <0
& Tl (=)
Kq g Kq W
JI — JI At
ol of © M
Al = o 9 —_
< ol 3 m = ol
Ko g 8 8 8 8°8 8 8 &g o Hin
< o o o =] o =] o =] = |_._.._I <0
~ J %0
5 (B2 3 )
i m <



SAY  2026-10-15
712 2026-10-14

o

2. WI|MHe| &

=S

=

HCV6-HSCEI Futures Oct26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 2,042.75 4,085.50 6,128.25 8,171.00 10,213.75  12,256.50  14,299.25  16,342.00

0.00

0.00

-0.01

-0.01

7}

3.ALE| Y & A xHE (X|CHEMo|ASAH) (THREH TR
HCV6 HSCEI Futures Oct26 114

4. TPAYEQ| x|Cf&HodZ M (VaR : 99%MEITFE10H7|F) (THl-E TR

-y
o
~



SAY  2026-10-15
712 2026-10-14

Mt e = A 236 0 236| &L
{is e FtEH =M 0 1,060 -1,060 | &Ly
el {7tsd  |M= 236 0 236| &L
A FtEH =M 0 49,876 -49,876 | ZkLY
F7|A ™| &l x
KR4A016C0004-2026-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
=l
ir' 0.00 T T T 1 T T T 1
EI' 0.00 236.05 472.10 708.15 944.20 1,180.25 1,416.30 1,652.35 1,888.40
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4B016BA154-T A Ii| 200 C 202611 1045.0
0.00
0.00
0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 261.25 522.50 783.75 1,045.00 1,306.25 1,567.50 1,828.75 2,090.00
4“ 0.00
0.00
0.00
0.00 -



KR4B016BA238-T. A 10| 200 C 202611 1042.5

0.00
0.00
0.00
— 0.00
od
ir‘ 0.00 T T T d T T T 1
35 0.00 260.63 521.25 781.88 1,042.50 1,303.13 1,563.75 1,824.38 2,085.00
0.00
0.00
0.00
0.00 -
7}
KR4C016BA153-T A 1200 P 202611 1045.0
0.00
0.00
0.00
— 0.00
ol
;—r' 0.00 T T T T T T T 1
?II; 0.00 261.25 522.50 783.75 1,045.00 1,306.25 1,567.50 1,828.75 2,090.00
0.00
0.00
0.00
0.00 -
7}
3. ALY AATZHE @(CHA M A2 GRETHE)
KR4A016C0004 2026-12 DAL200K| =M= 19
ESNOEESE
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% -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% 19 19 19 19 19 19 19
KR4B016BA154 T AI200 C 202611 1045.0 2,009

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,777 -1,798 -1,826 -1,861 -1,904 -1,954 -2,009
-5.33% -1,081 -1,115 -1,157 -1,208 -1,265 -1,329 -1,398
-2.67% -408 -458 -518 -585 -658 -737 -820

0% 232 162 84 0 -89 -182 -279
2.67% 827 736 640 540 437 331 222
5.33% 1,365 1,256 1,145 1,031 916 799 681
8.00% 1,837 1,715 1,593 1,469 1,345 1,221 1,096

KR4B016BA238 T AT200 C 202611 1042.5 639
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -563 -570 -579 -591 -605 -621 -639
-5.33% -341 -353 -367 -383 -402 -422 -445
-2.67% -127 -144 -164 -185 -209 -235 -261

0% 76 53 27 0 -29 -59 -90
2.67% 264 234 203 171 138 104 69
5.33% 433 398 363 326 289 252 214
8.00% 582 543 504 464 424 385 345

KR4C016BA153 T AII200 P 202611 1045.0 658
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -582 -589 -598 -610 -624 -640 -658
-5.33% -354 -365 -379 -396 -414 -435 -458
-2.67% -134 -150 -170 -192 -216 -241 -269

0% 76 53 28 0 -29 -60 -91
2.67% 271 241 210 177 143 108 73
5.33% 447 412 375 338 300 262 223
8.00% 602 562 522 481 441 400 359

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




e 2026-10-15
Q' 2026-10-14

AOFEKRX300Q1 8l A o (F A THHH)

U7IAHe| &

A

19

=

KR4A016C0004-2026-12 A A L] 200X| =M E

0.00

0.00

0.00

0.00

0.00

236.05 472.10 708.15 944.20 1,180.25 1,416.30 1,652.35

1,888.40

0.00

0.00

0.00

0.00 -

712

KR4A056B0006-2026-11 O|L| A m|200 M=

0.00

0.00

0.00

0.00

0.00

235.57 471.13 706.70 942.26 1,177.83 1,413.39 1,648.96

1,884.52

0.00

0.00

0.00

0.00 -



KR4A226B0001-2026-11 2 dspIZfEME

0.59
0.44
0.30
— 0.15
3]
;i 0.00 T 7 T )
6l' 0.00 296,000.00 592,000.00 888,000.00 1,184,000.00
4“ -0.15
-0.30
-0.44
-0.59 -
3. AlLt2| Y &0l 1 xHE (X C& Ao A3 ) (TH-EHOFRY)
KR4A016C0004 2026-12 DAL|200K|$=ME 56
7| Z=X4ke| H-5d
74 -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
KR4A056B0006 2026-11 O|L|RAI200 M= 22
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =22 222 -22 =22 -22 =22 =22
-5.33% -15 -15 -15 -15 -15 -15 -15
-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% 15 15 15 15 15 15 15
8.00% 22 22 22 22 22 22 22
KR4A226B0001 2026-11 AHISDIZHE M 2 5
7| ZEXtato| HEd
74 -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%
5.33%
8.00%

ol

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

e

4. OpMArE O



e 2026-10-15
Q' 2026-10-14

2 ch&f

M INES e 0 0| &t
A K| A2l 7,075 0 7,075 %

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

2108840917ID-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00

0.00

0.00

0.25 0.50 0.75 1.00 1.25 1.50 1.75

2.00

0.00

0.00

0.00

0.00 -



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

2108840618I ICE GLOBAL CARBON FUTURES INDEX 260630(
2108840917!ICE Global Carbon Futures Index(ER) (|

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

FI\'I
£
£
2
o



2026-10-15
2026-10-14

AHetld  AHHRE

O ==(1)

=
N 52 ME 0 2,491 -2,491 |82
2. WIARe &7 =
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
ol
ir_ 0.00
ol 0.00 22.01 44.03 66.04 88.05 110.06 132.08 154.09 176.10
4 0.00
0.00
0.00
0.00
7t4
3. AlLIZ| 28 2P THFEH &L Y FA) (THPl )
FXW213G9V'KRW/EUR 30-10-26E 199
MOZ26 ~ ECX EMISSION Dec26 496
4. THA Y Z 0| AL HSH(VaR : 99%MUEFF,10L7|FE) (Th?|: 2k 2)

736



SAY  2026-10-15
712 2026-10-14

A SISOLAIO|LIE | L HCSITH YT

74 2H CH A
Mt Xl A2 0 0| &Q|
A NES 2y -523 0 -523| &9
2. TN He| &=
3. ALE| Y &0 A xHE (XM ASH) (G Rl E))
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260325( 7
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630(N 7
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630( 10
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260923( 17
4. THHAZO| XM A3H(VaR : 99%HE|FF,1027|F) (EEIRELE)



SAY  2026-10-15
712 2026-10-14

ey &
Ut K= ] 0 0 0 &2
= INES A2 -4,565 0 -4,565| & 2

3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 27
SWSTAROOO(STAR 50 INDEX (NTR) 260714(D0|2H) 286
SWSTAROOO(STAR 50 INDEX (NTR) 260917(H 2| %) 57

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



U7IAHe| &

A

SAY  2026-10-15
712 2026-10-14
2| ool A (FA-THEH)(F)
A a3

19

=

KR4A016C0004-2026-12 A A L] 200X| =M E

0.00

0.00

0.00

0.00

0.00

236.05 472.10 708.15 944.20 1,180.25 1,416.30 1,652.35

1,888.40

0.00

0.00

0.00

0.00 -

0.23

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.23

712

KR4A116B0004-2026-11 A HXPIHEME

.00

116,750.00 233,500.00 350,250.00

467,000.00




0.59

KR4A226B0001-2026-11 2 dspIZfEME

0.44

0.30

0.15

0.00

-0.15

.00

296,000.00

592,000.00

888,000.00

1,184,000.00

-0.30

-0.44

-0.59 -

3. AlLt2|E ol XHF (XA HSH) (EH = 2ER)
KR4A016C0004 2026-12 RAIR00X| =M= 1,424

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,424 -1,424 -1,424 -1,424 -1,424 -1,424 -1,424
-5.33% -949 -949 -949 -949 -949 -949 -949
-2.67% -475 -475 -475 -475 -475 -475 -475
0% 0 0 0 0 0 0 0
2.67% 475 475 475 475 475 475 475
5.33% 949 949 949 949 949 949 949
8.00% 1,424 1,424 1,424 1,424 1,424 1,424 1,424
KR4A116B0004 2026-11 tHETAIHEM = 126

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -126 -126 -126 -126 -126 -126 -126
-5.33% -84 -84 -84 -84 -84 -84 -84
-2.67% -42 42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 84 84 84 84 84 84 84
8.00% 126 126 126 126 126 126 126
KR4A226B0001 2026-11 &fdSDIZHE M = 56

7| BXHte| MBS
74 -2500%| -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




19
37
56

19
37
56

19
37
56

19
37
56

19
37
56

19
37
56

19
37
56

2.67%
5.33%
8.00%

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

e

4. OpMArE O



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  2026-10-15
712 2026-10-14

0| S&P50021 M A 2 (FA-THH H)
v (o1 0=

7eithd AHeled of ==

M 0 0 0

M NES ME 0 0 0

M X|= ME 0 0 O|ZHLH
A 16,713 0 16,713

el Xl ME 78,025 0 78,025

A NES ME 380 0 380| &L

o] B
ESZ6-S&P500 EMINI FUT DEC26
.00 1,963.94 3,927.88 5,891.81 7,855.75 9,819.69 11,783.63 13,747.56 15,711.50
74
HWAZ6-SP500 MIC EMIN FUT Dec26
.00 1,963.94 3,927.88 5,891.81 7,855.75 9,819.69 11,783.63 13,747.56 15,711.50




-0.01 -
4

KR4A756B0009-2026-11 M S

0.00
0.00
0.00
— 0.00
ol
Erd 0.00 T T T J T T T 1
ol 0.00 334.25 668.50 1,002.75 1,337.00 1,671.25 2,005.50 2,339.75 2,674.00
4“ 0.00
0.00
0.00
0.00 -
712
3. AILFE| @18 £ 0| TEHS (AT12 o] A2 ol) (EFgl:uHorgl)
ESZ6 S&P500 EMINI FUT DEC26 6,242
HWAZ6 SP500 MIC EMIN FUT Dec26 30
KR4A756B002026-11 EH M= 1,337
4. THEAHEO| A|CHA MO A2 U (VaR : 99%A 4 E, 102 7] F) (EFSl:HTrgl)

.UJ
oo
N
~



U7|AHe| &

0.03

0.02

0.02

0.01

0.00

-0.01

-0.02

-0.02

-0.03

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

SAY  2026-10-15
712 2026-10-14

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

Hefchd  AHeied o=~

M 0 0 0

M NES ME 0 0 0

M INES Ma 0 0 O|ZHLH
A 7,835 0 7,835

el Xl ME 35,697 0 35,697

A NES ME 425 0 425| EHLY

o] B
HWBZ6-NASD100 MICRO EMIN Dec26
.00 7,697.88 15,395.75 23,093.63 30,791.50 38,489.38 46,187.25 53,885.13 61,583.00
74
KR4A756B0009-2026-11 S M E

.00 334.25 668.50 1,002.75 1,337.00 1,671.25 2,005.50 2,339.75 2,674.00




0.00 -

0.03

0.02

0.02

0.01

0.00

-0.01

-0.02

-0.02

-0.03 -

3. AlLtE2| 2

712

NQZ6-NASDAQ 100 E-MINI Dec20

.00 7,697.88 15,395.75 23,093.63 30,751.50 38,489.38 46,187.25 53,885.13 61,583.00
74

H SR HFE[CHEHHSH) (THEHTER)

HWBZ6 NASD100 MICRO EMIN Dec26 34

KR4A756B002026-11 HE{ME 627

NQZ6 NASDAQ 100 E-MINI Dec20 2,856

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

N
(9]
~
~



e 2026-10-15
Q' 2026-10-14

SOLO| 2302 MAHHES ()

2 ch&f

x4

o
268,251 0 268,251 %

=
x| ~

U7IAHe| &

A

=

SWKEDI000191-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

0.00

0.00

0.00

0.00 -

71

SWKEDI000192-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

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 -

SWKEDI000193-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00 0.24 0.48 0.72 0.96 1.20 1.44 1.68 1.92
e
SWKEDI000194-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.24 0.48 0.72 0.96 1.20 1.44 1.68 1.92

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)

o
£
i
[
o

&
w
(=}
~



