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0.02
0.01
0.01
— 0.00
ol
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ol 0.00 4,740.00 9,480.00 14,220.00 18,960.00 23,700.00 28,440.00 33,180.00 37,920.00
4“ 0.00
-0.01
-0.01
-0.02 -
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3. AlLt2|E ol XHF (XA HSH) (T HHTt2)
KR4A01660005 2026-06 DA I|200K| M= 86
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -86 -86 -86 -86 -86 -86 -86
-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% 86 86 86 86 86 86 86
KR4A05640003 2026-04 O|L|ZAI200 M= 62
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -41 -41 -41 -41
-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% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
KR4A11640005 2026-04 tf dTRIHE M= 1
7| BXHte| MBS
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




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
KR4A47640003 2026-04 LGSISEME 6

7| BRHAtO| HE
7+A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-5.33% -4 -4 -4 -4 -4 -4 -4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR4A50640007 2026-04 SKSIO|HATHHMZ 5

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR4AFT640008 2026-04 R HEINEM = 0

7| = XAt HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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0.02
0.01
0.01
— 0.00
ol
iir_ 0.00 T T T 7 T T T )
?I: 0.00 4,740.00 9,480.00 14,220.00 18,960.00 23,700.00 28,440.00 33,180.00 37,920.00
0.00
-0.01
-0.01
-0.02 -
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3. AlL2| 2 £ X F (X Ao dI ) CH|HH O3y
KR4A01660005 2026-06 DA I|200K| M= 1,173
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,173 -1,173 -1,173 -1,173 -1,173 -1,173 -1,173
-5.33% -782 -782 -782 -782 -782 -782 -782
-2.67% -391 -391 -391 -391 -391 -391 -391
0% 0 0 0 0 0 0 0
2.67% 391 391 391 391 391 391 391
5.33% 782 782 782 782 782 782 782
8.00% 1,173 1,173 1,173 1,173 1,173 1,173 1,173
KR4A11640005 2026-04 & STANEME 165
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -165 -165 -165 -165 -165 -165 -165
-5.33% -110 -110 -110 -110 -110 -110 -110
-2.67% -55 -55 -55 -55 -55 -55 -55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 110 110 110 110 110 110 110
8.00% 165 165 165 165 165 165 165
KR4A16640000 2026-04 ACYA7HEM = 56
7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 56 56 56 56 56 56 56
-5.33% 37 37 37 37 37 37 37
-2.67% 19 19 19 19 19 19 19
0% 0 0 0 0 0 0 0




2.67% -19 -19 -19 -19 -19 -19 -19
5.33% -37 -37 -37 -37 -37 -37 -37
8.00% -56 -56 -56 -56 -56 -56 -56
KR4A50640007 2026-04 SKSIO| AT HM = 87

7| Z=Xtte] HEY
A -25.00% -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
KR4ACF640007 2026-04 7t7tINE M= 128

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 128 128 128 128 128 128 128
-5.33% 85 85 85 85 85 85 85
-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% -85 -85 -85 -85 -85 -85 -85
8.00% -128 -128 -128 -128 -128 -128 -128
KR4AFT640008 2026-04 R HEINEM = 29

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -29 -29 -29 -29 -29 -29 -29
-5.33% -19 -19 -19 -19 -19 -19 -19
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 19 19 19 19 19 19 19
8.00% 29 29 29 29 29 29 29
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ESM6 S&P500 EMINI FUT JUN26 4,199
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