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0.05 -+
0.04
0.03
— 0.01
&
?_r_ 0.00 T 3 T 1
Or 0.00 25,550.00 51,100.00 76,650.00 102,200.00
4“ -0.01
-0.03
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-0.05
KR41FEWC0001-2025-12 SKAH 07/ E M E
0.31 -
0.23
0.16
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=
?.r, 0.00 T 3 T 1
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KR4105WC0009 2025-12 O|L|ZAI200 ME 14
7| Z=ApLo| HE M
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 14 14 14 14 14 14
-5.33% 9 9 9 9 9 9 9
-2.67% 5 5 5 5 5
0% 0 0 0 0 0 0 0
2.67% -5 -5 -5 -5 -5 -5 -5
5.33% -9 -9 -9 -9 -9 -9 -9
8.00% -14 -14 -14 -14 -14 -14 -14
KR4150WC0003 2025-12 SKSIO|HATHM = 1

7|Z=Rtel BiE g




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

KR41BGWCO 2025-12 &7t HM= 1
7 | Hsd

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% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% -1 -1 -1 -1 -1 -1 -1

KR41COWC0008 2025-12 OCIZHE M= 1
7| Z=X4ke| H-5d

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

KR41CBWCO 2025-12 st NEM = 1
7| | H-&d

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

KR41E5WC0009 2025-12 YIOtE7/E M= 0
7| ZEXtato| HEd

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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
5.33% 0 0 0 0 0 0
8.00% 0 0 0 0 0 0
KR41FEWC0001 2025-12 SKAFO7HEM = 1

7| =R AbO| EH 5
A -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% 0 0 0 0 0 0 0
8.00% -1 -1 -1 -1 -1 -1 -1
4. Y EEo| ZtHEHUEZH(VaR : 99%HEI+FE, 107 F) ThHe: 24 2HR)
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.00

61,350.00
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3. AlLIZ| 2 £ L ZHF (X M0 AF ) (EHI: Y TER)
KR4101WC0003 2025-12 AAI|R00K| M2 900

7|E=XHAte| HSH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -900 -900 -900 -900 -900 -900 -900
-5.33% -600 -600 -600 -600 -600 -600 -600
-2.67% -300 -300 -300 -300 -300 -300 -300
0% 0 0 0 0 0 0 0
2.67% 300 300 300 300 300 300 300
5.33% 600 600 600 600 600 600 600
8.00% 900 900 900 900 900 900 900
KR410ZWC0002 2025-12 stORtE M7 E M = 6

Z el Bls
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
KR4150WC0003 2025-12 SKSIO| AT H M = 3

7| =RHAtO| HES
7t -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
KR41EJWC0007 2025-12 SKCIHE M= 22

7|x=XHAte| HEH
7t -25.00% -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
KR41FMWC0001 2025-12 LHO|Z/HEM Z 35

7|E=XHAte| HSH
7t -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
4. IPEEEQ| Z|CHEMOHFH(VaR : 99%HE|FE,10U7|F) (CH:aER)
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Mt 0 0 0
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3. AlLIE| 28 £ L ZHE (XM 0f| A F ) (=24 DERD)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,300
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 10,234
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,566
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,771
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl
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3. AlLt2| Y &l X F(X|CHE Ao A3 H) (T HHTt2)
CLF6 WTI CRUDE FUTURE Jan26 7
COH6 BRENT CRUDE FUTR Mar26 15
EOF6 E-MINI NATURAL GAS Jan26
KR4175WC0I2025-12 M E 9
NGF26 NATURAL GAS FUTR Jan26 11
QSF6 Low Su Gasoil G Jan26 7
4, TPl EEo| Z|C M0 Y= H(VaR : 99% L E|+F, 102 7| &) (EHS|-24THR)



