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KR4A01630008 2026-03 R AI200K| =M= 515

7|E=XHAte| HSH
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -515 -515 -515 -515 -515 -515 -515
-5.33% -343 -343 -343 -343 -343 -343 -343
-2.67% -172 -172 -172 -172 -172 -172 -172
0% 0 0 0 0 0 0 0
2.67% 172 172 172 172 172 172 172
5.33% 343 343 343 343 343 343 343
8.00% 515 515 515 515 515 515 515
KR4A11630006 2026-03 A dTAPNEM E 260
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74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -260 -260 -260 -260 -260 -260
-5.33% -173 -173 -173 -173 -173 -173 -173
-2.67% -87 -87 -87 -87 -87 -87 -87
0% 0 0 0 0 0 0 0
2.67% 87 87 87 87 87 87 87
5.33% 173 173 173 173 173 173 173
8.00% 260 260 260 260 260 260 260
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-2.67% 17 17 17 17 17 17 17
0% 0 0 0 0 0 0 0
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KR4A50630008 2026-03 SKSIO|HATHHMZ 73

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -73 -73 -73 -73 -73 -73 -73
-5.33% -49 -49 -49 -49 -49 -49 -49
-2.67% -24 -24 -24 -24 -24 -24 -24
0% 0 0 0 0 0 0 0
2.67% 24 24 24 24 24 24 24
5.33% 49 49 49 49 49 49 49
8.00% 73 73 73 73 73 73 73
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 122 122 122 122 122 122 122
-5.33% 81 81 81 81 81 81 81
-2.67% 41 41 41 41 41 41 41
0% 0 0 0 0 0 0 0
2.67% -41 -41 -41 -41 -41 -41 -41
5.33% -81 -81 -81 -81 -81 -81 -81
8.00% -122 -122 -122 -122 -122 -122 -122
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -32 -32 -32 -32 -32 -32 -32
-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% 32 32 32 32 32 32 32
8.00% 49 49 49 49 49 49 49
KR4ACF630008 2026-03 7t7t7 EM = 120
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 120 120 120 120 120 120 120
-5.33% 80 80 80 80 80 80 80
-2.67% 40 40 40 40 40 40 40
0% 0 0 0 0 0 0 0
2.67% -40 -40 -40 -40 -40 -40 -40
5.33% -80 -80 -80 -80 -80 -80 -80
8.00% -120 -120 -120 -120 -120 -120 -120
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7t4 -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

KR4AG6630000 2026-03 @C g2u= 70
7| | Bisd

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 70 70 70 70 70 70 70
-5.33% 47 47 47 47 47 47 47
-2.67% 23 23 23 23 23 23 23

0% 0 0 0 0 0 0 0
2.67% -23 -23 -23 -23 -23 -23 -23
5.33% -47 -47 -47 -47 -47 -47 -47
8.00% -70 -70 -70 -70 -70 -70 -70

4, TPl EEo| Zo =M Y5 H(VaR : 99% L E|+FE,10Y7|E) (Bt 2H3)




2026-03-05
2026-03-04

oll

Al
7=

Ho

oll

0| S&P500

= 0 | == ==
i T | O i
KO KO | KO KO
O | O | O™ |I~| v
ol | m
100121

ol |

| —

OO Oo|O0|O| O
OO | O | v~ |I~|
oo
182!

|

| —

O

Oh

O

2l v el ol ol |
[y e

o | Mol |
7%.§7W§
OF | K | o |OF | K |uo
EEFETIRIT

2. WINHY 2R

3,412.38 5,118.56 6,824.75 8,530.94 10,237.13  11,943.31  13,649.50

1,706.19

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01 -

6,824.75

10,237.13  11,943.31  13,649.50

8,530.94

3,412.38 5,118.56

1,706.19

0.01

0.01

0.00

0.00

ol

0

.0

0

ar

0.00

o
A

0.00

0.00

-0.01



-0.01 -

742
YeME
0.00
0.00
0.00
0.00
od
i; 0.00 T T T 7 T )
2“ 0.00 368.40 736.80 1,105.20 1,473.60 1,842.00 2,947.20
0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESH6 S&P500 EMINI FUT Mar26 4,226
HWAH6 SP500 MIC EMIN FUT Mar26 8
KR4A7563002026-03 He{M= 978

ol &= H(VaR : 9% E|FF, 102 7|F)




U7|AHe| &

ol
ar

A

-0.01

-0.01

-0.02

0.00

SAY  2026-03-05
712 2026-03-04
O] ZLIAEHM00QI B A B (FA]-THEH)
v (o1 0=

r=

e

-

=
By T
ofm
ot
rx
MO | Mo | o | O
o

[

olo|lolo
|_|1-|_l_
==

-

o
0|0z |o3| oA

o

=ES

4

0.00

0.00

0.00

0.00

0.00

.00

368.40 736.80 1,105.20 1,473.60 1,842.00 2,210.40 2,578.80 2,947.20

0.00

0.00

0.00 -

0.02

0.02

0.01

0.01

0.00

.00

6,188.94 12,377.88  18,566.81 24,755.75  30,944.69 37,133.63  43,322.56  49,511.50

-0.02 -




3. AlLt2| 2 £ A XZHF (X A0 MaH) (Bt 2HE)

KR4A7563002026-03 Z{ME 395
NQH6 NASDAQ 100 E-MINI Dec20 1,812
4, DPYAEO| XA SH(VaR : 99%AE|FF, 102 7|F) (TH:HH BkRl)



SAY  2026-03-05
712 2026-03-04

SoLO|=Z30E I MAHHEZ ()
Ak

x| =

Xl

U7|AHe| &

0.00

o

4

=

0.00

0.00

0.00
o
ar

0.00

W4
0.00

0.26

0.52 0.77 1.03 1.29 1.55 1.80 2.06

0.00

0.00

0.00 -

0.00

0.00

0.00

0.00

0.00

0.00

0.26

0.52 0.77 1.03 1.29 1.55 1.80 2.06

0.00

0.00

0.00 -




ol
=
a

A

ol
=
a

<

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

0.00

0.00

0.00

0.00

0.00

.00

.00

.00




3. AlLIE| 8 £ XM (X &M FAH)

oo

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

o] x|Cf=MoAZ M (VaR : 99%HEIFT=, 102 7|F)




2026-03-05
2026-03-04

oll

Al
7=

Ho

oll

4

160

] A 5 (XY A -1}

Al
<I

=

od

C

of| L x|

-30| 2Ly

175

358
-147 |2

30

147

175
358

Oh

O

T3 = | =
7 = |

o) |7 |ko|
~ | Tof |0 |~ | Tof
OF | o | 3N | OF | o

Ki

ol

| &

ol
P

.l

2. BH7[A|

1
147.10

0.00

—
~
]
~
—
o
!
- o
—
-
<
Lo
—
=)
wn
i3 Rr
132} e
~ N
©
L <
wn
wn
0
L~
[t}
m
D
LM
o0
—
o
Q J
(=}
o o o o o o o o
= = = Q Q Q = Q
[} [} <} S S S S S
|
OHRIOF

81.40

122.10 142.45 162.80

101.75

61.05

40.70

20.35

0.00

0.00

0.00

0.00

ol

0

.0

0

ar

0.00

o
A

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

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

.00 368.40 736.80 1,105.20 1,473.6 1,842.00 2,210.40 2,578.80

.00 0.77 1.54 2.%)8 3.85 4.62 5.39 6.16
72
SaME
2,947.20

.00 0.77 1.54 231 3.08 3.85 4.62 5.39




3. ALIE|E £ x

0.00 -

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00 -

.00 224.44 448.88 673.31 897.75

T
1,122.19

1,346.63

1,571.06

1,795.50

HEEIE 0 S=A)

CLK6 WTI CRUDE FUTURE May26
COK6 BRENT CRUDE FUTR May26
EOK6 E-MINI NATURAL GAS May 26

KR4A7563002026-03 M=
NGK26 NATURAL GAS FUTR May 26
QSK6 Low Su Gasoil G May 26

o] Z|c& Ao ASH(VaR : 99%AE|FF 102 7|F)

445
9
19
1
12
4
10
(Er9l: 4y Brl)



