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=

KR4A01630008-2026-03 A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

.00

168.51

337.03

505.54

674.05

842.56

1,011.08

1,179.59

1,348.10

0.00

0.00

0.00

0.00 -

0.14

0.10

0.07

0.03

0.00
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t7HE

M

=
=

0.00

-0.03

-0.07

-0.10
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69,800.00
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209,400.00

279,200.00
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0.57

0.38

0.19

0.00

-0.19

-0.38

-0.57

-0.75

0.91

0.61

0.30

0.00

-0.91

-1.21

KR4A14620004-2026-02 KT7HE M E

N

o~

.00 26,050.00 52,16%0\ 78,150.00 104,200.00

o~
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KR4A50620009-2026-02 SKSIO| A7 EM E

/

/

/

/

.00 377,000.00 /{,O'O0.00 1,131,000.00 1,508,000.00

/

/
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KR4AB3620005-2026-02 12{OtHI|EHME

/

/

/

/

.00 605,000.00 /lﬁ;O0.00 1,815,000.00 2,420,000.00




0.48

0.36

0.24

0.12

0.00

-0.12

-0.24

-0.36

-0.48

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

0.05

0.04

0.02

0.01

0.00

-0.01
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-0.04

-0.05

KR4ACT620003-2026-02 A/ x 7| H M =

N

o~

~.

.00 237,500.00 475,0‘M 712,500.00 950,000.00
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KR4AD0620004-2026-02 DBES E S 7/|EHME

o~

o~

T~

.00 61,350.00 122,7M 184,050.00 245,400.00

N
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/
/
/

.00 24,250.00 /36(30.00 72,750.00 97,000.00




3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE)

ol
KR4A01630008 2026-03 [ AL200K|+=ME 767

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -767 -767 -767 -767 -767 -767 -767
-5.33% -511 -511 -511 -511 -511 -511 -511
-2.67% -256 -256 -256 -256 -256 -256 -256
0% 0 0 0 0 0 0 0
2.67% 256 256 256 256 256 256 256
5.33% 511 511 511 511 511 511 511
8.00% 767 767 767 767 767 767 767
KR4A11620007 2026-02 tfd™ARHE M E 173

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -173 -173 -173 -173 -173 -173 -173
-5.33% -115 -115 -115 -115 -115 -115 -115
-2.67% -58 -58 -58 -58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 115 115 115 115 115 115 115
8.00% 173 173 173 173 173 173 173
KR4A14620004 2026-02 KT/HE M= 125

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 125 125 125 125 125 125 125
-5.33% 83 83 83 83 83 83 83
-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% -83 -83 -83 -83 -83 -83 -83
8.00% -125 -125 -125 -125 -125 -125 -125
KR4A50620009 2026-02 SKSIO| AT HM = 180

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -180 -180 -180 -180 -180 -180 -180
-5.33% -120 -120 -120 -120 -120 -120 -120
-2.67% -60 -60 -60 -60 -60 -60 -60
0% 0 0 0 0 0 0 0
2.67% 60 60 60 60 60 60 60
5.33% 120 120 120 120 120 120 120
8.00% 180 180 180 180 180 180 180
KR4AB3620005 2026-02 11 2{OtGATHHM = 84

7|Z=Rtel BiE g




7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28

0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56
8.00% 84 84 84 84 84 84 84

KR4ACT620003 2026-02 &f @I EM = 87
7|x=XHAte| HEH

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 87 87 87 87 87 87 87
-5.33% 58 58 58 58 58 58 58
-2.67% 29 29 29 29 29 29 29

0% 0 0 0 0 0 0 0
2.67% -29 -29 -29 -29 -29 -29 -29
5.33% -58 -58 -58 -58 -58 -58 -58
8.00% -87 -87 -87 -87 -87 -87 -87

KR4AD0620004 2026-02 DBESHEH/NEM = 59
7|E=XHAte| HSH

7t -2500% -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

KR4AF7620002 2026-02 7t7tH 0| 7HH M = 1
7| BXHte| HE

7t -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

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, IPYHEQ| X|CHEMOHFH(VaR : 99%HE|FE,10U7|F) (EH:aER)




U7|AHe| &

A

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

-0.01

SAY  2026-01-13
712 2026-01-12

0| S&P500Q! B A 2 (F 4TI H)
CHYS

MR {ItEd  |ME 0 0 0 S
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A NES ME 53,699 0 53,699

o) B
ESH6-S&P500 EMINI FUT Mar26
.00 1,751.25 3,502.50 5,253.75 7,005.00 8,756.25 10,507.50 12,258.75 14,010.00
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HWAHG6-SP500 MIC EMIN FUT Mar26
.00 1,751.25 3,502.50 5,253.75 7,005.00 8,756.25 10,507.50 12,258.75 14,010.00
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M x| ME 0 0EU
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VLTI

A

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03

SIEES
HWBH6-NASD100 MICRO EMIN Mar26
.00 6,484.56 12,969.13 19,453.69 25,938.25 32,422.81 38,907.38 45,391.94 51,876.50
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NQH6-NASDAQ 100 E-MINI Dec20
.00 6,484.56 12,969.13 19,453.69 25,938.25 32,422.81 38,907.38 45,391.94 51,876.50
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EOHG6-E-MINI NATURAL GAS Mar26

.00 0.66 1.32 1.97 2.63 3.29 3.95 4.60 5.26
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KR4A75610001-2026-01 H{ME

.

.

~

.00 367.18 734.35 1,101.53 1,468.7 1,835.88 2,203.05 2,570.23 2,937.40
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NGH26-NATURAL GAS FUTR Mar26
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QSH6-Low Su Gasoil G Mar26

0.00
0.00
0.00
— 0.00
=1
Err 0.00 T T T T T T T 1
Or 0.00 157.19 314.38 471.56 628.75 785.94 943.13 1,100.31 1,257.50
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3. AlLt2| Y &l X F(X|CHE Ao A3 H) (T HHTt2)
CLH6 WTI CRUDE FUTURE Mar26 7
COH6 BRENT CRUDE FUTR Mar26 15
EOH6 E-MINI NATURAL GAS Mar26 3
KR4A7561002026-01 M2 6
NGH26 NATURAL GAS FUTR Mar26 6
QSH6 Low Su Gasoil G Mar26 7
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