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4. TIPS AEC| &MU H(VaR : 99%LEITE,10Y7|F)

.00 0.03 0.05 0.08 0.10 0.13 0.15 0.18 0.20
74
SWSTAR000031-STAR 50 INDEX (NTR) 260107(HI| 2| X)
.00 0.01 0.02 0.02 0.03 0.04 0.05 0.05 0.06
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O ==(1)

Of &= (2)

T=EX|H(1-2)

4,528

4,528

16,370

4,355

12,014

U7|AHe| &

A

o

4

=

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

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00 -

0.19

0.14

0.09

0.05

0.00

.00

206.91

413.83

620.74

827.65

1,034.56

1,241.48

1,448.39

1,655.30
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KR4A11630006-2026-03 Hd T X} 7| H M

=
=

0.00

-0.05

-0.09

-0.14

-0.19

94,400.00

188,800.00

283,200.00

377,600.00




0.93

0.70

0.46

0.23

0.00

-0.23

-0.46

-0.70

-0.93

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

/

/

/

/

.00 464,500.00 M0.00 1,393,500.00 1,858,000.00

/

/

72

KR4A56630002-2026-03 NAVERZHE M E

o~

o~

T~

.00 111,500.00 223,0‘M 334,500.00 446,000.00

o~

o~

o~

72

KR4ACF630008-2026-03 717} 27| EME

N

o~

.00 26,700.00 53,4;)%\ 80,100.00 106,800.00




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

0.06
0.05
0.03
— 0.02
ol
EEF- 0.00 T ¢ T )
BF 0.00 30,750.00 61,500.00 92,250.00 123,000.00
4“ -0.02
-0.03
-0.05
-0.06 -
KR4AG6630000-2026-03 SIC ZEI/|H M E
0.23 ~
0.18
0.12
— 0.06
ol
==:':_r, 0.00 T ¥ T )
ol 0.00 117,250.00 234,500.00 351,750.00 469,000.00
<‘IJ -0.06
-0.12
-0.18
-0.23
3. A|lL}2|H &0l A X H Z (X|CH=A o] Az ) (THREH TR
KR4A01630008 2026-03 T AL 200K | =M= 945
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -945 -945 -945 -945 -945 -945 -945
-5.33% -630 -630 -630 -630 -630 -630 -630
-2.67% -315 -315 -315 -315 -315 -315 -315
0% 0 0 0 0 0 0 0
2.67% 315 315 315 315 315 315 315
5.33% 630 630 630 630 630 630 630
8.00% 945 945 945 945 945 945 945
KR4A11630006 2026-03 ™AW EMZ 284
7| ZEX4ke| HEd




7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -284 -284 -284 -284 -284 -284 -284
-5.33% -189 -189 -189 -189 -189 -189 -189
-2.67% -95 -95 -95 -95 -95 -95 -95

0% 0 0 0 0 0 0 0
2.67% 95 95 95 95 95 95 95
5.33% 189 189 189 189 189 189 189
8.00% 284 284 284 284 284 284 284

KR4A50630008 2026-03 SKSIO|HATHHMZ 80
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -80 -80 -80 -80 -80 -80 -80
-5.33% -53 -53 -53 -53 -53 -53 -53
-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% 53 53 53 53 53 53 53
8.00% 80 80 80 80 80 80 80

KR4A56630002 2026-03 NAVERZHE M = 130
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 130 130 130 130 130 130 130
-5.33% 87 87 87 87 87 87 87
-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% -87 -87 -87 -87 -87 -87 -87
8.00% -130 -130 -130 -130 -130 -130 -130

KR4ACF630008 2026-03 7H7t/EM & 137
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 137 137 137 137 137 137 137
-5.33% 91 91 91 91 91 91 91
-2.67% 46 46 46 46 46 46 46

0% 0 0 0 0 0 0 0
2.67% -46 -46 -46 -46 -46 -46 -46
5.33% 91 91 -91 91 -91 -91 -91
8.00% -137 -137 -137 -137 -137 -137 -137

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 81

7 a2 E=
A -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
4. Y EEo| ZtHEHUEZH(VaR : 99%HEI+FE, 107 F) (Thel: 4 ThE)
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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 101 0 101 | &Ly
A Xl ME 52,908 0 52,908
A &2t ME 12,244 0 12,244 | & LY
2. M7|A ™| &l X
ESH6-S&P500 EMINI FUT Mar26
0.01
0.01
0.00
— 0.00
&l
E,i 0.00 T T T 7 T T T )
6F 0.00 1,708.81 3,417.63 5,126.44 6,835.25 8,544.06 10,252.88 11,961.69 13,670.50
4“ 0.00
0.00
-0.01
-0.01 -
7t
HWAH6-SP500 MIC EMIN FUT Mar26
0.01
0.01
0.00
— 0.00
2
?—r’ 0.00 T T T J T T T 1
ol 0.00 1,708.81 3,417.63 5,126.44 6,835.25 8,544.06 10,252.88 11,961.69 13,670.50
'(‘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 0.00 368.80 737.60 1,106.40 1,475.20 1,844.00 2,212.80 2,581.60 2,950.40
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESH6 S&P500 EMINI FUT Mar26 4,233
HWAH6 SP500 MIC EMIN FUT Mar26 8
KR4A7563002026-03 He{M= 980

4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F)
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KR4A75630009-2026-03 S| M E

0.00

0.00

0.00

0.00

0.00

.00 368.80 737.60 1,106.40 1,475.20 1,844.00 2,212.80 2,581.60

2,950.40

0.00

0.00

0.00 -

0.03

0.02

0.01
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NQH6-NASDAQ 100 E-MINI Dec20

0.01

0.00

-0.01

.00 6,262.38 12,524.75  18,787.13 _725,049.50  31,311.88 37,574.25  43,836.63

50,099.00

-0.03 -
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SOLO| =309 MAHHEE ()
1. A= H
74 2H CH A
M Xl A2 0 0%
A NES Agt 388,561 0 388,561 | &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

o] x|Cf=MoAZ M (VaR : 99%HEIFT=, 102 7|F)
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COK6-BRENT CRUDE FUTR May26

85.41

128.12 149.47 170.82

106.76

64.06

42.71

21.35

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 0.76 1.51 2.27 3.02 3.78 4.53 5.29 6.04

72

KR4A75630009-2026-03 M E

.

.

~

.00 368.80 737.60 1,106.40 1,475.2 1,844.00 2,212.80 2,581.60 2,950.40

.

T~

72

NGK26-NATURAL GAS FUTR May 26

/

.00 0.76 1.51 2.27 3.02 3.78 4.53 5.29 6.04

/

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 0.00 229.94 459.88 689.81 919.75 1,149.69 1,839.50
4“ 0.00
0.00
0.00
0.00 -
7tA
3.AILE| Y & RxHF (XM HSH) (T HHTt2)
CLK6 WTI CRUDE FUTURE May26 9
COK6 BRENT CRUDE FUTR May26 20
EOK6 E-MINI NATURAL GAS May 26 1
KR4A7563002026-03 HZ{ME 12
NGK26 NATURAL GAS FUTR May 26 4
QSK6 Low Su Gasoil G May 26 11
4. TPAYEQ| Z|Cf&Ho 43 W (VaR : 99%MEITFE,10Y7|E) (THI-E TR



