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74
SWSTAR000031-STAR 50 INDEX (NTR) 260107(HI| 2| X)
.00 0.00 0.01 0.01 0.61 0.61 0.62 0.62 0.62
74
3. ALI2| Y &l XHF (X &40 HaH) (THl:2 T3
SWSTAROOO(STAR 50 INDEX (NTR) 251218(7| &) 5
SWSTAROOO(STAR 50 INDEX (NTR) 2501218(D|2H) 33
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 17
SWSTAROOO(STAR 50 INDEX (NTR) 260107(HI 2| =) 9
4. IHEAEO| XL EHO YT H(VaR : 99%LE|FFE,10€7|E) (T2 HHBHR)



U7|AHe| &

A

SAY  2026-03-06
712 2026-03-05
2| ool A (FA-THEH)(F)
A a3

19

=

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

0.00

0.00

0.00

0.00

0.00

205.00 410.00 615.00 820.00 1,025.00 1,230.00 1,435.00

1,640.00

0.00

0.00

0.00

0.00 -

0.19

0.14

0.10

0.05

0.00

-0.05

-0.10

-0.14

-0.19

712

KR4A11630006-2026-03 A M X7 HM E

.00

95,150.00 285,450.00

190,300.00

380,600.00




0.94

0.47

0.24

0.00

-0.24

-0.47

-0.71

-0.94

0.22

0.17

0.11

0.06

0.00

-0.06

-0.11

-0.17

-0.22

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR4A50630008-2026-03 SKSIO| S| A EME

/

/

/

/

221,5M

.00 470,500.00 /4(,0'00.00 1,411,500.00 1,882,000.00
7tA
KR4A56630002-2026-03 NAVERZHE M E
.00 110,750.00 332,250.00 443,000.00

o~

o~

o~

72

KR4ACF630008-2026-03 717} 27| EME

N

o~

.00 25,550.00 51,1;)%\ 76,650.00

1

102,200.00




KR4AF7630001-2026-03 77| 2L H|O| 7{H M =

0.06
0.04
0.03
— 0.01
=l
%ir— 0.00 T 7 T )
BF 0.00 29,850.00 59,700.00 89,550.00 119,400.00
4“ -0.01
-0.03
-0.04
-0.06 -
7t
KR4AG6630000-2026-03 SIC ZEN 7| HM &
0.22 -
0.17
0.11
— 0.06
=1
=’l3:.r, 0.00 T ¥ T )
EI' 0.00 110,000.00 220,000.00 330,000.00 440,000.00
<‘IJ -0.06
-0.11
-0.17
-0.22
74
3. A|LI2| ¥ &0l XH = (X|CHj & Al o) AF2 M) (- HH TR
KR4A01630008 2026-03 FAI|200K| M2 582
7| Z=XH4ke] HEY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -582 -582 -582 -582 -582 -582 -582
-5.33% -388 -388 -388 -388 -388 -388 -388
-2.67% -194 -194 -194 -194 -194 -194 -194
0% 0 0 0 0 0 0 0
2.67% 194 194 194 194 194 194 194
5.33% 388 388 388 388 388 388 388
8.00% 582 582 582 582 582 582 582
KR4A11630006 2026-03 AHEMAINE M E 289
7| Z=XHAke] HEY




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -289 -289 -289 -289 -289 -289 -289
-5.33% -193 -193 -193 -193 -193 -193 -193
-2.67% -96 -96 -96 -96 -96 -96 -96

0% 0 0 0 0 0 0 0
2.67% 9 96 9 9 96 9 9
5.33% 193 193 193 193 193 193 193
8.00% 289 289 289 289 289 289 289

KR4A50630008 2026-03 SKSIO|HATHHMZ 81
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 -54 -54 -54 -54
-2.67% -27 27 -27 27 -27 -27 -27

0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 54 54 54 54 54 54 54
8.00% 81 81 81 81 81 81 81

KR4A56630002 2026-03 NAVERZHE M = 129
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 129 129 129 129 129 129 129
-5.33% 86 86 86 86 86 86 86
-2.67% 43 43 43 43 43 43 43

0% 0 0 0 0 0 0 0
2.67% -43 -43 -43 -43 -43 -43 -43
5.33% -86 -86 -86 -86 -86 -86 -86
8.00% -129 -129 -129 -129 -129 -129 -129

KR4ACF630008 2026-03 7H7t/EM & 131
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 131 131 131 131 131 131 131
-5.33% 87 87 87 87 87 87 87
-2.67% 44 44 44 44 44 44 44

0% 0 0 0 0 0 0 0
2.67% -44 -44 -44 -44 -44 -44 -44
5.33% -87 -87 -87 -87 -87 -87 -87
8.00% -131 -131 -131 -131 -131 -131 -131

KR4AF7630001 2026-03 7t7tEH|O|7HH M = 1
7| BXHte| MBS

7t -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
KR4AG6630000 2026-03 A2 RIfHMZ 79

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 79 79 79 79 79 79 79
-5.33% 52 52 52 52 52 52 52
-2.67% 26 26 26 26 26 26 26
0% 0 0 0 0 0 0 0
2.67% -26 -26 -26 -26 -26 -26 -26
5.33% -52 -52 -52 -52 -52 -52 -52
8.00% -79 -79 -79 -79 -79 -79 -79
4. P EQ| Z|CHEMO Y FH(VaR : 9% E|F=FE,1027|F) (T HHBt2)
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MR {ItEd  |ME 0 0 0 S
tllgt NES ME 0 0 0
A E3t ME 0 0 O|ZtLH
A F7t5dH  |[ME 102 0 102| &Ly
A Xl ME 53,222 0 53,222
A &2t ME 12,179 0 12,179 | &Ly
2. M7|A ™| &l X
ESH6-S&P500 EMINI FUT Mar26
0.01
0.01
0.00
— 0.00
3]
EEI‘ 0.00 T T T 7 T T T )
BF 0.00 1,719.00 3,438.00 5,157.00 6,876.00 8,595.00 10,314.00 12,033.00 13,752.00
4“ 0.00
0.00
-0.01
-0.01 -
7t
HWAHG6-SP500 MIC EMIN FUT Mar26
0.01
0.01
0.00
— 0.00
3|
?—r' 0.00 T T T J T T T 1
ol 0.00 1,719.00 3,438.00 5,157.00 6,876.00 8,595.00 10,314.00 12,033.00 13,752.00
'(‘IJ 0.00
0.00
-0.01




-0.01 -
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KR4A75630009-2026-03 M &

0.00
0.00
0.00
— 0.00
ol
Erd 0.00 T T T J T T T 1
ol 0.00 366.85 733.70 1,100.55 1,467.40 1,834.25 2,201.10 2,567.95 2,934.80
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESH6 S&P500 EMINI FUT Mar26 4,258
HWAH6 SP500 MIC EMIN FUT Mar26 8
KR4A7563002026-03 He{M= 974
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) G L)
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KR4A75630009-2026-03 S| M E

0.00

0.00

0.00

0.00

0.00

.00 366.85 733.70 1,100.55 1,467.40 1,834.25 2,201.10 2,567.95

2,934.80

0.00

0.00

0.00 -

0.03

0.02

0.01

712

NQH6-NASDAQ 100 E-MINI Dec20

0.01

0.00

-0.01

.00 6,282.06 12,564.13  18,846.19 725,128.25 31,410.31 37,692.38  43,974.44

50,256.50

-0.03 -




3. ALIE| 8 £ FZHSEIHE L E=H)
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SOLO| =309 MAHHEE ()
1. A=A
74 2H CH A
A INES A8 0 0%
A NES Agt 388,543 0 388,543 | &t
2. M7|A|-He| &l x

A

SWKEDI000150-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

2.04

0.00

0.00

0.00

0.00 -
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SWKEDI000161-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

2.04

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

0.00

SWKEDI000164-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

00

72

SWKEDI000167-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000168-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

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
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COK6-BRENT CRUDE FUTR May26

81.40

122.10 142.45 162.80

101.75

61.05

40.70

20.35

0.00

0.00

0.00

0.00



<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
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EOK6-E-MINI NATURAL GAS May 26

.00 0.74 1.47 221 2.94 3.68 4.41 5.15 5.88

72

KR4A75630009-2026-03 M E

.

.

~

.00 366.85 733.70 1,100.55 1,467.4 1,834.25 2,201.10 2,567.95 2,934.80

.

T~

72

NGK26-NATURAL GAS FUTR May 26

/

.00 0.74 1.47 221 2.94 3.68 4.41 5.15 5.88

/

rd
=




0.00 -

74

QSK6-Low Su Gasoil G May 26

0.00
0.00
0.00
— 0.00
&
Erf 0.00 T T T T T 1
Or 0.00 214.56 429.13 643.69 858.25 1,072.81 1,716.50
4“ 0.00
0.00
0.00
0.00 -
7tA
3. AlLIE| 2% &0l X = (X| L&A o A2 H) (G Rl E))
CLK6 WTI CRUDE FUTURE May26 9
COK6 BRENT CRUDE FUTR May26 19
EOK6 E-MINI NATURAL GAS May 26 1
KR4A7563002026-03 HZ{ME 12
NGK26 NATURAL GAS FUTR May 26 3
QSK6 Low Su Gasoil G May 26 10
4. TPAYEQ| Z|Cf&Ho 43 W (VaR : 99%MEITFE,10Y7|E) (THI-E TR



