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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4A01630008 2026-03 ZAI|200K| =M= 243

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -243 -243 -243 -243 -243 -243 -243
-5.33% -162 -162 -162 -162 -162 -162 -162
-2.67% -81 -81 -81 -81 -81 -81 -81
0% 0 0 0 0 0 0 0
2.67% 81 81 81 81 81 81 81
5.33% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243
KR4A11630006 2026-03 Af d™APHE M Z 326

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -326 -326 -326 -326 -326 -326 -326
-5.33% -218 -218 -218 -218 -218 -218 -218
-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% 218 218 218 218 218 218 218
8.00% 326 326 326 326 326 326 326
KR4A13630004 2026-03 POSCOZYAIHEMZ 64

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 64 64 64 64 64 64 64
-5.33% 43 43 43 43 43 43 43
-2.67% 21 21 21 21 21 21 21
0% 0 0 0 0 0 0 0
2.67% -21 -21 -21 -21 -21 -21 -21
5.33% -43 -43 -43 -43 -43 -43 -43
8.00% -64 -64 -64 -64 -64 -64 -64
KR4A50630008 2026-03 SKSIO|HATHHMF 92

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -92 -92 -92 -92 -92 -92 -92
-5.33% -61 -61 -61 -61 -61 -61 -61
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 61 61 61 61 61 61 61
8.00% 92 92 92 92 92 92 92
KR4A56630002 2026-03 NAVERZHEHM = 149

7| =Rt S

C




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 149 149 149 149 149 149 149
-5.33% 99 99 99 99 99 99 99
-2.67% 50 50 50 50 50 50 50

0% 0 0 0 0 0 0 0
2.67% -50 -50 -50 -50 -50 -50 -50
5.33% -99 -99 -99 -99 -99 -99 -99
8.00% -149 -149 -149 -149 -149 -149 -149

KR4AB7630000 2026-03 ZAFIHUM B/EM = 59
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -59 -59 -59 -59 -59 -59 -59
-5.33% -40 -40 -40 -40 -40 -40 -40
-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% 40 40 40 40 40 40 40
8.00% 59 59 59 59 59 59 59

KR4ACF630008 2026-03 7H7t7/ | EM = 159
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 159 159 159 159 159 159 159
-5.33% 106 106 106 106 106 106 106
-2.67% 53 53 53 53 53 53 53

0% 0 0 0 0 0 0 0
2.67% -53 -53 -53 -53 -53 -53 -53
5.33% -106 -106 -106 -106 -106 -106 -106
8.00% -159 -159 -159 -159 -159 -159 -159

KR4AF7630001 2026-03 7H7t2H| 0| 7HH M = 1
7| BXHte| HE

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

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. IPHAEO| XL &M H4FH(VaR : 99%HE|FF,10¥7|F) (= 2ER)
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3.AILIZ| 2 £ ZHF (X & A Y FH) (EHI:HakR)
ESH6 S&P500 EMINI FUT Mar26 4,284
HWAH6 SP500 MIC EMIN FUT Mar26 49
KR4A756300 2026-03 =M & 954
4. TPAME0| F|Cf& Mo 22U (VaR : 99%MEIFF, 102 7|F) (G R
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3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))

KR4A756300 2026-03 EH2{4E 385
NQH6 NASDAQ 100 E-MINI Dec20 1,836
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)
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3. ALIE|2E £ FZHF (X L0 LSH)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

4. TP EC| XM H(VaR : 99%LEITFE10Y7|F)
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3. AlLIE| 8 £ EHEF (X &M HZA) (Tt 2HR)
CLK6 WTI CRUDE FUTURE May26 8
COK6 BRENT CRUDE FUTR May26 17
EOK6 E-MINI NATURAL GAS May 26 2
KR4A7563002026-03 S ME g
NGK26 NATURAL GAS FUTR May 26 7
QSK6 Low Su Gasoil G May 26 8
4, TPl EEo| Z|C M0 Y= H(VaR : 99% L E|+F, 102 7| &) (EHS|-24THR)



