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KR4AFT640008-2026-04 CH LA L7/ EHME

0.02
0.01
0.01
— 0.00
ol
EEI‘ 0.00 T T T 7 T T T )
ol 0.00 4,005.00 8,010.00 12,015.00 16,020.00 20,025.00 24,030.00 28,035.00 32,040.00
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= 83
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -83 -83 -83 -83 -83 -83 -83
-5.33% -55 -55 -55 -55 -55 -55 -55
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 55 55 55 55 55 55 55
8.00% 83 83 83 83 83 83 83
KR4A05640003 2026-04 O|L|ZAI200 M= 63
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -63 -63 -63 -63 -63 -63 -63
-5.33% -42 -42 -42 -42 -42 -42 -42
-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% 42 42 42 42 42 42 42
8.00% 63 63 63 63 63 63 63
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) CHQ|.EHOL2l)
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EL
ol 0.00 17.32 34.63 51.95 69.26 86.58 103.89 121.21 138.52
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SOLX}O| L}/ M HME| H AHEX|
1. A= H
74 2H CH A
et A= — 0 0&el
A K| A2l -1,518 0 -1,518| %t Q)|
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWSTARO0O(STAR 50 INDEX (NTR) 251218(7|2)
SWSTARO0O(STAR 50 INDEX (NTR) 251218(NH) 16
SWSTARO0O(STAR 50 INDEX (NTR) 260107(H 2| %) 79
SWSTAROOO(STAR 50 INDEX (NTR) 260319(D0|2H) 29
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR
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KR4AFT640008-2026-04 CH LA L7/ EHME

0.01

0.01

0.00

3]
ird 0.00 T T T T T T T 1
BF 0.00 4,005.00 8,010.00 12,015.00 16,020.00 20,025.00 24,030.00 28,035.00 32,040.00
4“ 0.00
-0.01
-0.01
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3. ALt2| ¥ &0l X HF (X|CH& 40 A3 ) CHY|- 8 OHR])
KR4A01660005 2026-06 DA I200X| =M E 1,076
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,076 -1,076 -1,076 -1,076 -1,076 -1,076 -1,076
-5.33% 717 717 717 717 717 717 717
-2.67% -359 -359 -359 -359 -359 -359 -359
0% 0 0 0 0 0 0 0
2.67% 359 359 359 359 359 359 359
5.33% 717 717 717 717 717 717 717
8.00% 1,076 1,076 1,076 1,076 1,076 1,076 1,076
KR4A11640005 2026-04 AETAPNEME 157
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -157 -157 -157 -157 -157 -157 -157
-5.33% -105 -105 -105 -105 -105 -105 -105
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 105 105 105 105 105 105 105
8.00% 157 157 157 157 157 157 157
KR4A16640000 2026-04 HALHAPHEM = 53
7| ZEXtato| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 53 53 53 53 53 53 53
-5.33% 35 35 35 35 35 35 35
-2.67% 18 18 18 18 18 18 18
0% 0 0 0 0 0 0 0




2.67% -18 -18 -18 -18 -18 -18 -18
5.33% -35 -35 -35 -35 -35 -35 -35
8.00% -53 -53 -53 -53 -53 -53 -53
KR4A50640007 2026-04 SKSIO| AT HM = 85

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -85 -85 -85 -85 -85 -85 -85
-5.33% -57 -57 -57 -57 -57 -57 -57
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 57 57 57 57 57 57 57
8.00% 85 85 85 85 85 85 85
KR4ACF640007 2026-04 7t7tINE M= 123

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 123 123 123 123 123 123 123
-5.33% 82 82 82 82 82 82 82
-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% -82 -82 -82 -82 -82 -82 -82
8.00% -123 -123 -123 -123 -123 -123 -123
KR4AFT640008 2026-04 R HEINEM = 25

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -17 -17 -17 -17 -17 -17 -17
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8 8 8
5.33% 17 17 17 17 17 17 17
8.00% 25 25 25 25 25 25 25
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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2. M7|A ™| &l X
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3. ALI2|E £l X HF (X|CHE=4 0|3 H) (T HHTt2)
CLK6 WTI CRUDE FUTURE May26 10
KR4A7564002026-04 H2{ME 13
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