2026-11-11
2026-11-10

=

=

o
o

SAl
7=

160

Y

Al
o~

| =ENIFTY50Q1H A 1 (F

(o)
i

50,088.00

332

43,827.00

37,566.00

31,305.00

332

25,044.00

18,783.00

JGSX6-IFSC NIFTY 50 FUT Nov26

12,522.00

6,261.00

0.00

2. WA He &Y=

onl

IFSC NIFTY 50 FUT Nov26

JGSX6

on

Z|c= Ao A= (VaR : 99%

4. IH4 Y4 F2



SAY  2026-11-11
712 2026-11-10

R

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

74 2H CH A
M INES Ma 0 0 0
A K| ME 524 0 524

ESZ6-S&P500 EMINI FUT DEC26

0.01

0.01

0.00

—~ 0.00

— 0.00
ol 0.00 1,893.56 3,787.13 5,680.69 7,574.25 9,467.81 11,361.38  13,254.94  15,148.50

0.00

0.00

-0.01

-0.01

C
=
[m]
[0

3. MLIE| 28 £FZHFE L0 =) (EH2:

ESZ6 S&P500 EMINI FUT DEC26

4. TP 4 EF| ZE= LY S H(VaR : 99% L E|+F, 102 7| F) (EHRI- ThE)



2026-11-11

oll

Al
7=

Ho

2026-11-10

oll

SOLO|=2S&P500% 3}

ol

oju

J4

=N

U0
{10

2. WIIAEe| £

ol

oju

J4

=N

—_

U0

10
*

olo

ojru

[y,

5

o0
{0

Z| iAo A4 FH(VaR : 99% 2| £+F,10Y7|F)

4. TP F2

ol

ol

14

=N

U0
{0



SAY  2026-11-11
712 2026-11-10
a1 = = AL
SOLEEHHESHE|B EHXIMHEX| (S
A a3
Hefchd  AHeied
At 0 0 0
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0.00
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1. A=A

KR4AM76C0004-2026-12 SOL ZMTOP3EB{A|EHME

0.02
0.01
0.01
— 0.00
=
;":_r, 0.00
SI' 0.00 4,593.75 9,187.50 13,781.25 18,375.00 22,968.75 27,562.50 32,156.25 36,750.00
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-0.01
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-0.02
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KR4AM76C0004 2026-12 SOL ZMTOPIEHAIWEHME 4,043
7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4,043 -4,043 -4,043 -4,043 -4,043 -4,043 -4,043
-5.33% -2,695 -2,695 -2,695 -2,695 -2,695 -2,695 -2,695
-2.67% -1,348 -1,348 -1,348 -1,348 -1,348 -1,348 -1,348
0% 0 0 0 0 0 0 0
2.67% 1,348 1,348 1,348 1,348 1,348 1,348 1,348
5.33% 2,695 2,695 2,695 2,695 2,695 2,695 2,695
8.00% 4,043 4,043 4,043 4,043 4,043 4,043 4,043
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{is e FtEH =M 0 0 O|ZHLH
el = A 15,998 0 15,998 | & LY
A FtEH =M 0 27,335 -27,335 | ZkLY

F7|A ™| &l x

KR4A016C0004-2026-12 A A L] 200X| =M E
0.00
0.00
0.00

— 0.00

o2

;—r' 0.00 T T T 1 T T T 1

6r 0.00 203.03 406.05 609.08 812.10 1,015.13 1,218.15 1,421.18 1,624.20

<‘IJ 0.00

0.00
0.00
0.00 -
74
KR4A116B0004-2026-11 A HXPIHEME
0.20
0.15
0.10

— 0.05

ol

=

g, 0.00 ‘ ; ‘ ‘

Or 0.00 99,250.00 198,500.00 297,750.00 397,000.00

<‘IJ -0.05

-0.10
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0.20 -



KR4B016B7800-2 211|200 € 202611 780.0

0.00
0.00
0.00
— 0.00
=l
i—r— 0.00 T T T X T T T 1
6" 0.00 195.00 390.00 585.00 780.00 975.00 1,170.00 1,365.00 1,560.00
'(“ 0.00
0.00
0.00
0.00 -
74
KR4BOlGB7826-.‘?'_ﬁ-ITI-| 200 C 202611 782.5
0.00
0.00
0.00
— 0.00
=1
E\r' 0.00 T T T 1 T T T 1
SI' 0.00 195.63 391.25 586.88 782.50 978.13 1,173.75 1,369.38 1,565.00
<‘IJ 0.00
0.00
0.00
0.00 -
74
3. AlLtE| Y QX F (X[ A0 42 H) CHO|.EH TL2l)
KR4A016C0004 2026-12 FAL|200K|$ME 423
7| Z=RH4te] HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -423 423 -423 -423 -423 -423 -423
-5.33% -282 -282 -282 -282 -282 -282 -282
-2.67% 141 -141 -141 -141 -141 -141 -141
0% 0 0 0 0 0 0 0
2.67% 141 141 141 141 141 141 141
5.33% 282 282 282 282 282 282 282
8.00% 423 423 423 423 423 423 423
KR4A116B0004 2026-11 AHEMRINE M= 859
7| ZE=RH4te] HE N




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -859 -859 -859 -859 -859 -859 -859
-5.33% -573 -573 -573 -573 -573 -573 -573
-2.67% -286 -286 -286 -286 -286 -286 -286

0% 0 0 0 0 0 0 0
2.67% 286 286 286 286 286 286 286
5.33% 573 573 573 573 573 573 573
8.00% 859 859 859 859 859 859 859

KR4B016B7800 T AT200 C 202611  780.0 697
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -615 -626 -638 -651 -666 -681 -697
-5.33% -258 -279 -300 -322 -344 -366 -388
-2.67% -45 -66 -86 -107 -129 -150 -172

0% 34 24 13 0 -14 -29 -45
2.67% 52 49 46 40 34 26 17
5.33% 54 54 53 52 49 46 42
8.00% 54 54 54 54 53 52 51

KR4B016B7826 T AT200 C 202611 7825 487
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -436 -443 -450 -458 -467 -477 -487
-5.33% -190 -203 -217 -231 -245 -260 -274
-2.67% -36 -50 -64 -79 -93 -108 -123

0% 25 18 9 0 -10 -21 -32
2.67% 40 38 35 31 26 20 13
5.33% 42 41 41 40 38 36 33
8.00% 42 42 42 42 41 40 39

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)
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KR4A066C0003-2026-12 A A EH50M E

0.00
0.00
0.00
— 0.00
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3‘; 0.00 273.10 546.20 819.30 1,092.40 1,365.50 1,638.60 1,911.70 2,184.80
0.00
0.00
0.00
0.00
74
3. AlLtE| Y QX F (X[ A0 A4S H) L)
KR4A066C0003 2026-12 AAEH50ME 35
7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -35 -35 -35 -35 -35 -35 -35
-5.33% -23 23 -23 -23 -23 -23 -23
-2.67% -12 -12 -12 -12 -12 -12 -12
0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 23 23 23 23 23 23 23
8.00% 35 35 35 35 35 35 35
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At {7tsd  |[M= 5,632 4,752 881| &Ly
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U7IAHe| &
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KR4A506B0002 2026-11 SKSIO| AT HM 739

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -739 -739 -739 -739 -739 -739 -739
-5.33% -493 -493 -493 -493 -493 -493 -493
-2.67% -246 -246 -246 -246 -246 -246 -246
0% 0 0 0 0 0 0 0
2.67% 246 246 246 246 246 246 246
5.33% 493 493 493 493 493 493 493
8.00% 739 739 739 739 739 739 739
KR4A506C0001 2026-12 SKSIO| AT HM = 736

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -736 -736 -736 -736 -736 -736 -736
-5.33% -491 -491 -491 -491 -491 -491 -491
-2.67% -245 -245 -245 -245 -245 -245 -245
0% 0 0 0 0 0 0 0
2.67% 245 245 245 245 245 245 245
5.33% 491 491 491 491 491 491 491
8.00% 736 736 736 736 736 736 736
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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4A506B0002 2026-11 SKSIO| AT HM 5,960

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5,960 5,960 5,960 5,960 5,960 5,960 5,960
-5.33% 3,973 3,973 3,973 3,973 3,973 3,973 3,973
-2.67% 1,987 1,987 1,987 1,987 1,987 1,987 1,987
0% 0 0 0 0 0 0 0
2.67% -1,987 -1,987 -1,987 -1,987 -1,987 -1,987 -1,987
5.33% -3,973 -3,973 -3,973 -3,973 -3,973 -3,973 -3,973
8.00% -5,960 -5,960 -5,960 -5,960 -5,960 -5,960 -5,960
KR4A506C0001 2026-12 SKSIO| AT HM = 5,859

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5,859 5,859 5,859 5,859 5,859 5,859 5,859
-5.33% 3,906 3,906 3,906 3,906 3,906 3,906 3,906
-2.67% 1,953 1,953 1,953 1,953 1,953 1,953 1,953
0% 0 0 0 0 0 0 0
2.67% -1,953 -1,953 -1,953 -1,953 -1,953 -1,953 -1,953
5.33% -3,906 -3,906 -3,906 -3,906 -3,906 -3,906 -3,906
8.00% -5,859 -5,859 -5,859 -5,859 -5,859 -5,859 -5,859
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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SOL200HHEZSUE| B A EX| 5 (FA-IHdH

Mt {7tsd  |[M= 0 0 0| &
{is e 27t5dH  |SM 0 0 0| &
el = A 5,646 0 5,646 &L
A FtEH =M 0 1,367 -1,367 | &Ly
F7|A ™| &l x
KR4A016C0004-2026-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
x
E‘r' 0.00 T T T 1 T T T 1
EI' 0.00 203.03 406.05 609.08 812.10 1,015.13 1,218.15 1,421.18 1,624.20
<‘IJ 0.00
0.00
0.00
0.00 -
74
KR4A116C0003-2026-12 A HXI7|E M E
0.20
0.15
0.10
— 0.05
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 99,450.00 198,900.00 298,350.00 397,800.00
4“ -0.05
-0.10
-0.15
0.20 -
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0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
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KR4A506C0001-2026-12 SKS}O| I AT -HM B
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/

— |

.00 595,000.00 MO0.00 1,785,000.00 2,380,000.00
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72

KR4B016B7800-2. 211|200 C 202611 780.0

.00 195.00 390.00 585.00 780.00 975.00 1,170.00 1,365.00 1,560.00
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/

/

72

KR4B016B7826-T A I|200 C 202611 782.5

.00 195.63 391.25 586.88 782.50 978.13 1,173.75 1,369.38 1,565.00
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ol
2026-12 ZAI200K|=ME

KR4A016C0004 326

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -326 -326 -326 -326 -326 -326 -326
-5.33% 217 217 -217 217 -217 -217 -217
-2.67% -109 -109 -109 -109 -109 -109 -109
0% 0 0 0 0 0 0 0
2.67% 109 109 109 109 109 109 109
5.33% 217 217 217 217 217 217 217
8.00% 326 326 326 326 326 326 326
KR4A116C0003 2026-12 A d™APHE M E 25

7| ZRHAto| HE Y
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
KR4A506C0001 2026-12 SKSIO| AT HM = 104

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -104 -104 -104 -104 -104 -104 -104
-5.33% -69 -69 -69 -69 -69 -69 -69
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 69 69 69 69 69 69 69
8.00% 104 104 104 104 104 104 104
KR4B016B7800 AAT200 C 202611  780.0 33

7| =XHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -29 -30 -30 -31 -32 -32 -33
-5.33% -12 -13 -14 -15 -16 -17 -18
-2.67% -2 -3 -4 -5 -6 -7 -8
0% 2 1 1 0 -1 -1 -2
2.67% 2 2 2 2 2 1 1

5.33% 3 3 3 2
8.00% 3 3 3 3

KR4B016B7826 AAT200 C 202611 7825 26

7| = XAt HE Y




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -24 -24 -25 -25 -26 -26
-5.33% -10 -11 -12 -12 -13 -14 -15
-2.67% -2 -3 -3 -4 -5 -6 -7

0% 1 1 1 0 -1 -1 -2
2.67% 2 2 2 2 1 1 1
5.33% 2 2 2 2 2
8.00% 2 2 2 2
4, TP M-EO| X|C &M 4FH(VaR : 99%LE|IFF,10Y7|F) (EH/:HTkR)
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CCZ6-COCOA FUTURE Dec26

5,004.00

7,506.00 8,757.00 10,008.00

6,255.00

2,502.00 3,753.00

1,251.00

0.01

0.00

0.00

0.00




157.56

878.50

547.20

-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 19.70 39.39 59%78 98.48 118.17 137.87
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 ,
0.00 109.81 219.63 32M.25 549.06 658.88 768.69
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 68.40 136.80 205.20/27?:.60 342.00 410.40 478.80
0.00 /
0.00 /
0.00 /




0.00

712

KR4A756B0009-2026-11 M S

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 334.18 668.35 1,002.53 1,336.7 1,670.88 2,005.05 2,339.23 2,673.40

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

/

.00 158.13 316.25 474.38 632.50 790.63 948.75 1,106.88 1,265.00

0.00

/

0.00

/

0.00

0.00

72

SBH7-SUGAR #11 (WORLD) MAR27

0.00

0.00

0.00

0.00

/

0.00

.00 4.55 9.11 13.66 18.21 22.76 27.32 31.87 36.42

0.00

/

0.00

/

0.00

/
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SF7-SOYBEAN FUTURE Jan27

0.00

0.00

0.00

0.00

/

0.00

.00 297.06

T T

594.13

891.19 1,188.25 1,485.31

T

1,782.38

T 1

2,079.44 2,376.50

0.00

/

0.00

/

0.00

0.00

0.00

72

SMF7-SOYBEAN MEAL FUTR Jan27

0.00

0.00

0.00

0.00

/

T T

00 80.23 160.45

240.68 320.90 401.13

T

481.35

T 1

561.58 641.80

0.00

/

0.00

/

0.00

0.00

72
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=

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

0.00

0.00
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0.00

0.00
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1,218.15
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0.00

0.00
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KR4A056C0005-2026-12 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00
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1,218.15

1,421.18

1,624.20

0.00

0.00

0.00
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KR4A1Q6B0009-2026-11 Of| O| | L7 E M E

0.25 /

0.19 /

0.13 /
— 0.06
-nl-J /
=|
f,, 0.00 ; ; )
Or 0.00 126,250.00 /éVOO.OO 378,750.00 505,000.00
A e /

-0.13 /

-0.19

-0.25

7t
KR4A226B0001-2026-11 AHdspIZfHME

0.45 /

0.34 /

0.23 /
— 0.11
z /
=
g_, 0.00 ‘ ‘ ,
Or 0.00 226,750.00 /5,5'00.00 680,250.00 907,000.00
A0y /

-0.23 /

-0.34

-0.45

E:
KR4AG56B0007-2026-11 SHXIZ 7| EME

0.24

0.18 \

0.12 \
— 0.06
ol \
=|
L o000 x x \
Or 0.00 118,250.00 236,5%0\ 354,750.00 473,000.00
('IJ -0.06 \
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0.63 -

0.48

KR4AGT6C0001-2026-12 FAZ|HME

0.32

0.16

0.00

-0.16

.00

317,000.00

634,000.00

951,000.00

1,268,000.00

-0.32

-0.48

-0.63

3. AlLt2|E ol XHF (XA HSH) (EH = 2ER)
KR4A016C0004 2026-12 RAIR00X| =M= 472

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -472 -472 -472 472 -472 -472 -472
-5.33% -315 -315 -315 -315 -315 -315 -315
-2.67% -157 -157 -157 -157 -157 -157 -157
0% 0 0 0 0 0 0 0
2.67% 157 157 157 157 157 157 157
5.33% 315 315 315 315 315 315 315
8.00% 472 472 472 472 472 472 472
KR4A056C0005 2026-12 O|L|ZAI200 M= 33

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 -22 -22 -22 -22 -22 -22
-2.67% -11 -11 -11 -11 -11 -1 -1
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33
KR4A1Q6B0009 2026-11 O O| I U7HHM = 1

7| BXHte| MBS
74 -2500%| -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




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
KR4A226B0001 2026-11 &H’dSDIZHEM = 15

7| BRHAtO| HE
A -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
KR4AG56B0007 2026-11 S AIHE M= 20

7| ZRHAto| HE Y
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% 14 14 14 14 14 14 14
-2.67% 7 7 7 7 7 7
0% 0 0 0 0 0 0
2.67% -7 -7 -7 -7 -7 -7 -7
5.33% -14 -14 -14 -14 -14 -14 -14
8.00% -20 -20 -20 -20 -20 -20 -20
KR4AGT6C0001 2026-12 FMMEM = 9

7| = XAt HE Y
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
4. IPAMEQ| XL &ML ZH(VaR : 99%HE|+F,10¥7|F) (EH- =4 DER)
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el
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A A= ] 4,682 0 4,682 2l
2. WI|AEe] &Y=
SW(CSI5000049-CSI 500 NET TOTAL RETURN INDEX 260917(0]|
0.00
0.00
0.00
— 0.00
ol
g_r, 0.00
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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 260917(0] 375
* 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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U7IAHe| &
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KR4B016BA154-T A 10| 200 C 202611 1045.0

0.00

0.00

0.00

0.00

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 -
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KR4B016BA238-T. A 10| 200 C 202611 1042.5

0.00

0.00

0.00

0.00

0.00
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2,085.00

0.00

0.00
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KR4C016BA153- A 11| 200 P 202611 1045.0

0.00

0.00

0.00

0.00

0.00

.00
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1,828.75

2,090.00

0.00
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3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4BO16BA154 T A1]200 C 202611 1045.0 1,938

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,938 -1,938 -1,938 -1,938 -1,938 -1,938 -1,938
-5.33% -1,292 -1,292 -1,292 -1,292 -1,292 -1,292 -1,292
-2.67% -646 -646 -646 -646 -646 -646 -646
0% 0 0 0 0 0 0 0
2.67% 646 646 646 646 646 646 646
5.33% 1,292 1,292 1,292 1,292 1,292 1,292 1,292
8.00% 1,938 1,938 1,938 1,938 1,938 1,938 1,938
KR4BO16BA238 T AM200 C 202611 1042.5 603

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -603 -603 -603 -603 -603 -603 -603
-5.33% -402 -402 -402 -402 -402 -402 -402
-2.67% -201 -201 -201 -201 -201 -201 -201
0% 0 0 0 0 0 0 0
2.67% 201 201 201 201 201 201 201
5.33% 402 402 402 402 402 402 402
8.00% 603 603 603 603 603 602 602
KR4CO16BA153 TAM200 P 202611 1045.0 619

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -619 -619 -619 -619 -619 -619 -619
-5.33% -413 -413 -413 -413 -413 -413 -413
-2.67% -206 -206 -206 -206 -206 -206 -206
0% 0 0 0 0 0 0 0




2.67% 206 206 206 206 206 206 206
5.33% 413 413 413 413 413 413 413
8.00% 619 619 619 619 619 619 619
4. THYAEC| A|ThE MUY ZAU(VaR : 99%M =4 E,10€7]F) (Er9l: 4 Brl)
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0.00

0.00

0.00
— 0.00
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0.00
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0.34 /
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z /
=
g_, 0.00 ‘ ‘ ,
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A0y /

-0.23 /
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E:
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KR4AGT6C0001-2026-12 FAZ|HME

0.63 +
0.48
0.32
— 0.16
3]
;ir_ 0.00 T 3 T )
6l' 0.00 317,000.00 634,000.00 951,000.00 1,268,000.00
'(“ -0.16
-0.32
-0.48
-0.63
7t4
3. ALE| 2 &0l xH T (x| &40 A S H) (THR|: TR
KR4A016C0004 2026-12 DAIR00K|$=ME 49
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 33 33 33 33 33 33 33
8.00% 49 49 49 49 49 49 49
KR4A056C0005 2026-12 O|L|RAI200 M= 26
7| Z=X2to| HEd
74 -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
KR4A1Q6B0009 2026-11 OO| | L7/ E M= 1
7| ZEXtato| HEd
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




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
KR4A226B0001 2026-11 &H’dSDIZHEM = 3

7| BRHAtO| HE
A -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
KR4AG56B0007 2026-11 S ZINEME 4

7| ZRHAto| 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% 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
KR4AGT6C0001 2026-12 FAMHEMZ 2

7| = XAt HE Y
7+ -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
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) CHQ|.EHOL2l)
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AHetld  AHHRE

At 0 0 0
{is e F7t5H M= 0 0 0
Mt =5t ME 0 0 0/&e
A 3,801 0 3,801
+A tEH (M= 2,320 0 2,320
A =2} ME 0 2,816 -2,816| %2
TR NELIELIEE S
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&l
T 500 : : : ‘ : : : ]
ol 0.00 21.91 43.83 65.74 87.65 109.56 131.48 153.39 175.30
H 0.00
0.00
0.00
0.00 -
7t
MOZ27-ECX EMISSION Dec27
0.00
0.00
0.00
— 0.00
&l
;—r' 0.00 T T T 1 T T T 1
ol 0.00 22.72 45.44 68.16 90.88 113.60 136.32 159.04 181.76
H 0.00
0.00
0.00
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3. ALE| R £ R XHF AU EFA) (THel: 4 2he)
FXW213GAV KRW/EUR 30-11-26E 225
MOZ26 ECX EMISSION Dec26 304
MOZz27 ECX EMISSION Dec27 186
4. IH4YE2| ZtHE oY I H(VaR : 99%UE[+F,10U7|FE) (Thel: 4 The)
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A SISOLAIO|LIE | L HCSITH YT

74 2H CH A
At Xl A2 0 0| &Q|
A NES Agt -627 0 -627 | %t Q|
2. TN He| &=
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260325( 9
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630(N 9
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260630( 13
SWSOL0000( CSI PHOTOVOLTAIC INDUSTRY INDEX 260923( 22
4. TPAYEQ| x|Cf&Ho 43 W (VaR : 99%MEITFE10Y7|E) (THl- 2 TR
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PalEl u B35
Ut K= ] 0 0 0 &2
= INES g -6,445 0 -6,445| %2

3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 56
SWSTAROOO(STAR 50 INDEX (NTR) 260714(D0|2H) 342
SWSTAROOO(STAR 50 INDEX (NTR) 260917(H 2| %) 118

4, TPHAEO| &AM SU(VaR : 99%AE|FF,1027|F) (GE R L))
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SAY  2026-11-11
712 2026-11-10

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

Of &= (2)

2,668

4,501

12,021

U7IAHe| &

o

d

=

KR4A016C0004-2026-12 T A I|200X]

M

A =
TE==

0.00

0.00

0.00

0.00

0.00

A

203.03 406.05 609.08 812.10

1,015.13

1,218.15

1,421.18

1,624.20

0.00

0.00

0.00
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KR4A226B0001-2026-11 4Hdspi7f'H

M=

0.45

0.34

0.23

0.11

226,750.00 453,500.00

680,250.00

907,000.00

-0.23

-0.34

-0.45 -




3. AlLIZ|S S 20T EHE (A THA L0 4 )

ol
2026-12 DAI200K| =M

KR4A016C0004 = 928

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -928 -928 -928 -928 -928 -928 -928
-5.33% -619 -619 -619 -619 -619 -619 -619
-2.67% -309 -309 -309 -309 -309 -309 -309
0% 0 0 0 0 0 0 0
2.67% 309 309 309 309 309 309 309
5.33% 619 619 619 619 619 619 619
8.00% 928 928 928 928 928 928 928
KR4A226B0001 2026-11 &H’dSDIZHEM = 36

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -36 -36 -36 -36 -36 -36 -36
-5.33% -24 24 -24 -24 -24 -24 -24
-2.67% -12 -12 -12 -12 -12 -12 -12
0% 0 0 0 0 0 0 0
2.67% 12 12 12 12 12 12 12
5.33% 24 24 24 24 24 24 24
8.00% 36 36 36 36 36 36 36
4. np S H-Fo| Z|CEH| 4 S AU (VaR : 99% 4 El5F, 102 7| F) (EH =4 2ER)
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0| 3S&P500Q A 2 (F AT} EH)
CHYS

M INES Ma 0 0 0

M NES ME 0 0 o/
M E3t Ma 0 0 O|ZHLH
A NES MNE 75,230 0 75,230

A Xl ME 367 0 367 | &L
A =Kl MNE 18,580 0 18,580 | & LY

o] B
ESZ6-S&P500 EMINI FUT DEC26
.00 1,893.56 3,787.13 5,680.69 7,574.25 9,467.81 11,361.38 13,254.94 15,148.50
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HWAZ6-SP500 MIC EMIN FUT Dec26

.00 1,893.56 3,787.13 5,680.69 7,574.25 9,467.81 11,361.38 13,254.94 15,148.50




-0.01 -
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KR4A756B0009-2026-11 M S

0.00
0.00
0.00
— 0.00
od
Erd 0.00 T T T J T T T 1
ol 0.00 334.18 668.35 1,002.53 1,336.70 1,670.88 2,005.05 2,339.23 2,673.40
4“ 0.00
0.00
0.00
0.00 -
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3. AL 29 FRHE @{CH2 M43 ) CRARE)
ESZ6 S&P500 EMINI FUT DEC26 6,018
HWAZ6 SP500 MIC EMIN FUT Dec26 29
KR4A756B002026-11 H M= 1,486
4. THYAEO| 2{THE 0| TA(VaR : 99%AIEISE,1027|F) (Erel:4atel)
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SAY  2026-11-11
712 2026-11-10

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

M INES Ma 0 0 0
M NES ME 0 0 o/
M E3t Ma 0 0 O|ZHLH
A NES ME 30,991 0 30,991
el Xl M= 388 0 388| &FLY
A =Kl ME 8,635 0 8,635 &Ly
o] B
HWBZ6-NASD100 MICRO EMIN Dec26
.00 7,003.63 14,007.25 21,010.88 28,014.50 35,018.13 42,021.75 49,025.38 56,029.00
74
KR4A756B0009-2026-11 S M E
.00 334.18 668.35 1,002.53 1,336.70 1,670.88 2,005.05 2,339.23 2,673.40
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Or 0.00 7,003.63 14,007.25 21,010.88 28,014.50 35,018.13 42,021.75 49,025.38 56,029.00
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-0.01
-0.02
-0.03 -
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3.ALE| Y &R ZTHE(X|CH&M0|ASAH) (THI B TR
HWBZ6 NASD100 MICRO EMIN Dec26 31
KR4A756B002026-11 HE{ME 691
NQZ6 NASDAQ 100 E-MINI Dec20 2,479

Z| =M o 4 SFH(VaR : 99% L2 £+F,10Y7|F)
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Q 2026-11-11
Q 2026-11-10

SOLO| 2302 MAHHES ()

2 ch&f

M INES e 0 0%
A K| A2l 277,158 0 277,158| &

U7IAHe| &

A

=

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

0.00

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
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SWKEDI000195-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.26 0.51 0.77 1.02 1.28 1.53 1.79
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0.00
0.00
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ol
Er’ 0-00 T T T J T T T 1
ol 0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
M 0.00
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0.00
0.00 -
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SWKEDI000197-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
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0.00
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0.00
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3. AlLtE|QE A TEHE (A ChA A0 A o) GRETHE)
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,997
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,884
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,594
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 4,709
4. TIPS AEC| XCHEHU U (VaR : 99%LEITE,10Y7|F) (THEHTER)



