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ESM6-S&P500 EMINI FUT JUN26

0.01

0.00

0.00

—~ 0.00

— 0.00 T T T 7 T T
ol 0.00 1,631.25 3,262.50 4,893.75 6,525.00 8,156.25 9,787.50 11,418.75  13,050.00

0.00

0.00

0.00

-0.01 -

e

HWAM®6-SP500 MIC EMIN FUTJun26

0.01

0.00

0.00

—~ 0.00

— 0.00 T T T J T T
ol 0.00 1,631.25 3,262.50 4,893.75 6,525.00 8,156.25 9,787.50 11,418.75  13,050.00
A 0.00

0.00

0.00

-0.01 -
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3. AILIEZ| E £ ZHFZ 0 E=Y) (Tl 2h )
AOPLTRUCT!PLTR US 03/27/26 C157.5 EQUITY 10
AOPLTRUCT(PLTR US 03/27/26 C162.5 EQUITY 57
AOPLTRUPT¢PLTR US 03/27/26 P162.5 EQUITY 42
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SOLEMTOP3E 2 A28 H 2| X| M & X|=(F4)

2. WI|MHEe o7z

A

-0.01

-0.02

-0.03

-0.03

KR4AM7660004-2026-06 SOL TMTOP3IZ A EHME

0.03

0.03

0.02

0.01

0.00
0.00 8,340.00 16,680.00  25,020.00_.33,360.00 41,700.00 50,040.00 58,380.00 66,720.00
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T PNE LIS

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

SAY  2026-03-30
712 2026-03-27

SOL 200E}2 | Z2[HHEZ S B+ (FH)
v (o1 0=

L=
KR4A01660005-2026-06 T A 1| 200X| =M E
.00 201.36 402.73 604.09 805.45 1,006.81 1,208.18 1,409.54 1,610.90
714
KR4BAFB68104-2 A I| 2| 22|M C 2603W5 810.0
.00 202.50 405.00 607.50 810.00 1,012.50 1,215.00 1,417.50 1,620.00




0.00 -

KR4BAFB68120-D A I| 2|2 2|mM C 2603W5 812.5

0.00

0.00

0.00

0.00

0.00

.00

203.13

406.25

609.38

812.50

1,015.63

1,218.75

1,421.88

1,625.00

0.00

0.00

0.00

3. AlLt2|E ol XHF (XA HSH) CH|HH O3y
KR4A01660005 2026-06 DA I|200K| M= 419

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -419 -419 -419 -419 -419 -419 -419
-5.33% -279 -279 -279 -279 -279 -279 -279
-2.67% -140 -140 -140 -140 -140 -140 -140
0% 0 0 0 0 0 0 0
2.67% 140 140 140 140 140 140 140
5.33% 279 279 279 279 279 279 279
8.00% 419 419 419 419 419 419 419
KR4BAFB68104 FALYE2IM C 2603W5 810.0 531

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 531 531 531 531 531 531 531
-5.33% 354 354 354 354 354 354 354
-2.67% 177 177 177 177 177 177 177
0% 0 0 0 0 0 0 0
2.67% -177 -177 -177 -177 -177 -177 -177
5.33% -354 -354 -354 -354 -354 -354 -354
8.00% -531 -531 -531 -531 -531 -531 -531
KR4BAFB68120 [ALOLE2|M C 2603W5 8125 322

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 322 322 322 322 322 322 322
-5.33% 215 215 215 215 215 215 215
-2.67% 107 107 107 107 107 107 107
0% 0 0 0 0 0 0 0
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EHASAUHER (XA -THEH)
Az H
A MEXMN  |(ME 0 0 0
tllgt FtEH  |ME 0 0 0
A E3t ME 0 0 O|ZtLH
A HEXHE  (ME 1,256 0 1,256
A {7tsd  |[M=E 1,785 0 1,785
A S35t ME 0 452 -452 | &Ly
TE7|A|He| &=
BOK6-SOYBEAN OIL FUTR May26
0.00
0.00
0.00
—~ 0.00
3]
EEI‘ 0.00 T T T 7 T T T )
BF .00 17.01 34.01 51.02 68.02 85.03 102.03 119.04 136.04
‘HJ 0.00
0.00
0.00
0.00 -
74
CCK6-COCOA FUTURE May 26
0.00
0.00
0.00
— 0.00
3|
=]
fL 0.00 T T T T T T T 1
ol 0.00 791.00 1,582.00 2,373.00 3,164.00 3,955.00 4,746.00 5,537.00 6,328.00
'('IJ 0.00
0.00
0.00
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CK6-CORN FUTURE May26

0.00

0.00

0.00

0.00

/

0.00

.00 116.75

T T

233.50

350.25 467.00 583.75

T

700.50

T 1

817.25 934.00

0.00

/

0.00

/

0.00

0.00

0.00

72

CTK6-COTTON NO.2 FUTR May 26

0.00

0.00

0.00

0.00

/

T T

00 17.35 3471

52.06 69.41 86.76

T

104.12

T 1

121.47 138.82

0.00

/

0.00

/

0.00

0.00

72

KCK6-COFFEE 'C' FUTURE May 26

0.00

0.00

0.00

0.00

/

0.00

.00 76.91

T T

153.83

230.74 307.65 384.56

T

461.48

T 1

538.39 615.30

0.00

/

0.00

/

0.00

/
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KR4A75640008-2026-04 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 376.83 753.65 1,130.48 1,507.3! 1,884.13 2,260.95 2,637.78 3,014.60

0.00

0.00

o~
o~
o~

0.00

0.00

72

KWK6-KC HRW WHEAT FUT May 26

0.00

0.00

0.00

0.00

/

.00 156.69 313.38 470.06 626.75 783.44 940.13 1,096.81 1,253.50

0.00

/

0.00

/

0.00

0.00

72

SBK6-Sugar #11 (WORLD) May 26

0.00

0.00

0.00

0.00

/

0.00

.00 3.97 7.94 11.90 15.87 19.84 23.81 27.77 31.74

0.00

/

0.00

/

0.00

/
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SK6-SOYBEAN FUTURE May 26

0.00

0.00

0.00

0.00

/

0.00

.00 293.44

T T

586.88

880.31 1,173.75 1,467.19

T

1,760.63

T 1

2,054.06 2,347.50

0.00

/

0.00

/

0.00

0.00

0.00

72

SMK6-SOYBEAN MEAL FUTR May 26

0.00

0.00

0.00

0.00

/

T T

00 80.53 161.05

241.58 322.10 402.63

T

483.15

T 1

563.68 644.20

0.00

/

0.00

/

0.00

0.00

72

WK6-WHEAT FUTURE(CBT) May26

0.00

0.00

0.00

0.00

/

0.00

.00 151.25

T T

302.50

453.75 605.00 756.25

T

907.50

T 1

1,058.75 1,210.00

0.00

/

0.00

/

0.00

/
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KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

201.36 402.73 604.09 805.45 1,006.81 1,208.18 1,409.54

1,610.90

0.00

0.00

0.00

0.00 -

712

KR4A05640003-2026-04 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

200.79 401.58 602.37 803.16 1,003.95 1,204.74 1,405.53

1,606.32

0.00

0.00

0.00

0.00 -



KR4A11640005-2026-04 A4 M X7 EME

34,060.00

0.18 /

0.13 /

0.09 /
= 0.04
DJ /
=|
f__ 0.00 . ; .
Or 0.00 89,850.00 MO0.00 269,550.00 359,400.00
A oa /

-0.09 /

-0.13

-0.18

7t
KR4A50640007-2026-04 SKSIO| | A7 'E M &

0.93 /

0.70 /

0.46 /
— 0.23
ol /
=]
g_, 0.00 ‘ . )
Or 0.00 463,500.00 MO0.00 1,390,500.00 1,854,000.00
A o3 /

-0.46 /

-0.70

-0.93

74
KR4AFT640008-2026-04 CH R A M/WEHME

0.02 /

0.01 /

0.01 /
= 0.00
I:|J /
=|
f_. 0.00 . . . . ; ; ,
Or 0.00 4,257.50 8,515.00 12,7%0.00 21,287.50 25,545.00 29,802.50
(‘IJ 0.00 /

-0.01 /

-0.01

-0.02



3. AILIE| 2 2P ZHF (X &M HFH) bl a1
KR4A01660005 2026-06 [AL200K|+=ME 161

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -161 -161 -161 -161 -161 -161 -161
-5.33% -107 -107 -107 -107 -107 -107 -107
-2.67% -54 -54 -54 -54 -54 -54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 107 107 107 107 107 107 107
8.00% 161 161 161 161 161 161 161
KR4A05640003 2026-04 O|L|ZAT|200 M= 6

7| ZRHAto| HE Y
7t -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

5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR4A11640005 2026-04 - dTRPHE M E 76

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -76 -76 -76 -76 -76 -76 -76
-5.33% -50 -50 -50 -50 -50 -50 -50
-2.67% -25 -25 -25 -25 -25 -25 -25
0% 0 0 0 0 0 0 0
2.67% 25 25 25 25 25 25 25
5.33% 50 50 50 50 50 50 50
8.00% 76 76 76 76 76 76 76
KR4A50640007 2026-04 SKSIO| AT HM = 8

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8
KR4AFT640008 2026-04 R HEIHEM = 1

7| =XHite| HEY
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8.33%

16.67%

25.00%

-8.00%

-5.33%

-2.67%

0%

2.67%

5.33%

8.00%
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A K| A2l 5,136 0 5,136| &2
2. M7|A|-He| &l x
SWCSI5000047-CSI 500 NET TOTAL RETURN INDEX 260316(U|
0.00
0.00
0.00
0.00
0.00
0.00 0.23 0.46 0.68 0.91 1.14 1.37 1.59 1.82
0.00
0.00
0.00
0.00
74
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SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260316(0| 411
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HCJ6-HSCEI Futures Apr26

0.00

4,179.00 6,268.50 8,358.00 10,447.50  12,537.00 14,626.50  16,716.00

2,089.50
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U7|AHe| &

A

19

=

KR4B01648272-A A 11| 200 C 202604 827.5

0.00

0.00

0.00

0.00

0.00

206.88 413.75 620.63 827.50 1,034.38 1,241.25 1,448.13

1,655.00

0.00

0.00

0.00

0.00 -

712

KR4C01648271-T A L[200 P 202604 827.5

0.00

0.00

0.00

0.00

0.00

206.88 413.75 620.63 827.50 1,034.38 1,241.25 1,448.13

1,655.00

0.00

0.00

0.00

0.00 -



3. A2 £ THE (X &M ASH) (EH/:HTkR)
KR4B01648272 AAT200 C 202604 827.5 1,785

7| Z=Xtte] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,332 -1,393 -1,461 -1,536 -1,615 -1,698 -1,785
-5.33% -705 -787 -874 -966 -1,060 -1,157 -1,257
-2.67% -143 -243 -347 -452 -559 -668 777
0% 344 230 115 0 -116 -232 -348
2.67% 749 629 509 389 269 150 30
5.33% 1,070 953 835 716 597 478 358
8.00% 1,316 1,208 1,097 985 871 756 639
KR4C01648271 AAT200 P 202604 827.5 433

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -324 -338 -355 -373 -392 -412 -433
-5.33% -171 -191 212 -234 -257 -281 -305
-2.67% -35 -59 -84 -110 -136 -162 -189
0% 84 56 28 0 -28 -56 -85
2.67% 182 153 124 94 65 36 7
5.33% 260 231 203 174 145 116 87
8.00% 320 293 266 239 211 183 155
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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AOEKRX300Q1 8l A o (F A THHH)

U7|AHe| &

A

1

=

KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

201.36 402.73 604.09 805.45 1,006.81 1,208.18 1,409.54 1,610.90

0.00

0.00

0.00

0.00 -

712

KR4A05640003-2026-04 O|L| 2 A 1|200 ME

0.00

0.00

0.00

0.00

0.00

200.79 401.58 602.37 803.16 1,003.95 1,204.74 1,405.53 1,606.32

0.00

0.00

0.00

0.00 -



0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

0.31

0.23

0.16

0.08

0.00

-0.08

-0.16

-0.23

0.93

0.70

0.46

0.23

0.00

-0.23

-0.46

-0.70

-0.93

KR4A11640005-2026-04 A4 M X7 EME

/

/

/

/

.00 89,850.00 MO0.00 269,550.00

1

359,400.00

/

/

72

KR4A47640003-2026-04 LGE} S| EHME

/

/

/

/

.00 155,750.00

467,250.00

/(,5'00.00

1

623,000.00

/

/

72

KR4A50640007-2026-04 SKSIO| S A EME

/

/

/

/

.00 463,500.00 M0.00 1,390,500.00

1

1,854,000.00
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0.02
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ol
EEI‘ 0.00 T T T 7 T T T )
35 0.00 4,257.50 8,515.00 12,772.50 17,030.00 21,287.50 25,545.00 29,802.50 34,060.00
0.00
-0.01
-0.01
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KR4A01660005 2026-06 DA I|200K| M= 81
7| =XHtO| HE
7t -2500% -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
KR4A05640003 2026-04 O|L|ZAI200 M= 68
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -68 -68 -68 -68 -68 -68 -68
-5.33% -45 -45 -45 -45 -45 -45 -45
-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% 45 45 45 45 45 45 45
8.00% 68 68 68 68 68 68 68
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| AT HM =2 4

7| ZRHAto| HE Y
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
8.00% 4 4 4 4 4 4 4
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
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SWSTARO0O(STAR 50 INDEX (NTR) 251218(7|2) 3
SWSTARO0O(STAR 50 INDEX (NTR) 251218(NH) 9
SWSTARO0O(STAR 50 INDEX (NTR) 260107(H 2| %) 47
SWSTAROOO(STAR 50 INDEX (NTR) 260319(D0|2H) 17
4. TPAYEQ| Z|Cf&HodZH(VaR : 99%MEITFE10Y7|E) (THl- 2 TR



U7|AHe| &

A

SAY  2026-03-30
712 2026-03-27

2| ool A (FA-THEH)(F)
A a3

19

=

KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

201.36 402.73 604.09 1,409.54

805.45 1,006.81 1,208.18

1,610.90

0.00

0.00

0.00

0.00 -

0.18

0.13

0.09

0.04

0.00

-0.04

-0.09

-0.13

-0.18

712

KR4A11640005-2026-04 A M X7 H M E

.00

89,850.00 269,550.00

179,700.00

359,400.00




0.50

0.37

0.25

0.12

0.00

-0.12

-0.25

-0.37

-0.50

0.93

0.70

0.46

0.23

0.00

-0.23

-0.46

-0.70

-0.93

0.05

0.04

0.02

0.01

0.00

-0.01

-0.02

-0.04

-0.05

KR4A16640000-2026-04 SICHX}7HEHME

N

o~

~.

.00 247,500.00 495,0‘M 742,500.00 990,000.00

o~

o~

72

KR4A50640007-2026-04 SKSIO| H ATE M E

/

/

/

/

.00 463,500.00 MO0.00 1,390,500.00 1,854,000.00

/

/

72

KR4ACF640007-2026-04 717} Q7| EME

o~

o~

~.

.00 24,275.00 48,5;%\ 72,825.00 97,100.00




0.02

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.02 -
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.00

4,257.50

8,515.00

12,772.50

17,030.00

21,287.50

25,545.00

29,802.50

34,060.00

3. AL 2| o XA F (X L&A dad) CH|HH O3y
KR4A01660005 2026-06 DA I|200K| M= 1,079

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,079 -1,079 -1,079 -1,079 -1,079 -1,079 -1,079
-5.33% -719 -719 -719 -719 -719 -719 -719
-2.67% -360 -360 -360 -360 -360 -360 -360
0% 0 0 0 0 0 0 0
2.67% 360 360 360 360 360 360 360
5.33% 719 719 719 719 719 719 719
8.00% 1,079 1,079 1,079 1,079 1,079 1,079 1,079
KR4A11640005 2026-04 & STANEME 149

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -149 -149 -149 -149 -149 -149 -149
-5.33% -99 -99 -99 -99 -99 -99 -99
-2.67% -50 -50 -50 -50 -50 -50 -50
0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
5.33% 99 99 99 99 99 99 99
8.00% 149 149 149 149 149 149 149
KR4A16640000 2026-04 ACYA7HEM = 53

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 53 53 53 53 53 53 53
-5.33% 36 36 36 36 36 36 36
-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% -36 -36 -36 -36 -36 -36 -36
8.00% -53 -53 -53 -53 -53 -53 -53
KR4A50640007 2026-04 SKSIO| AT HM = 80

7| Z=Xtte] HEY
A -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
KR4ACF640007 2026-04 7t7tINE M= 124

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 124 124 124 124 124 124 124
-5.33% 83 83 83 83 83 83 83
-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% -83 -83 -83 -83 -83 -83 -83
8.00% -124 -124 -124 -124 -124 -124 -124
KR4AFT640008 2026-04 R HEINEM = 26

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -26 -26 -26 -26 -26 -26 -26
-5.33% -18 -18 -18 -18 -18 -18 -18
-2.67% 9 -9 -9 -9 -9 -9 -9
0% 0 0 0 0 0 0 0
2.67% 9 9 9 9 9 9 9
5.33% 18 18 18 18 18 18 18
8.00% 26 26 26 26 26 26 26
4. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)
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