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7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -298 -298 -298 -298 -298 -298 -298
-5.33% -199 -199 -199 -199 -199 -199 -199
-2.67% -99 -99 -99 -99 -99 -99 -99

0% 0 0 0 0 0 0 0
2.67% 99 99 99 99 99 99 99
5.33% 199 199 199 199 199 199 199
8.00% 298 298 298 298 298 298 298

KR4A14660000 2026-06 KTZ/HE M= 33
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 -22 -22 -22 -22 -22 222
-2.67% -11 -11 -11 -11 -1 -1 -1

0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33

KR4A16660008 2026-06 SACHAHEM S 105
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -105 -105 -105 -105 -105 -105 -105
-5.33% -70 -70 -70 -70 -70 -70 -70
-2.67% -35 -35 -35 -35 -35 -35 -35

0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 70 70 70 70 70 70 70
8.00% 105 105 105 105 105 105 105

KR4A24660008 2026-06 LGHAIHEM = 31
7| BXHte| MBS

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -31 -31 -31 -31 -31 -31 -31
-5.33% -21 -21 -21 21 -21 -21 21
-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% 21 21 21 21 21 21 21
8.00% 31 31 31 31 31 31 31
KR4A48660000 2026-06 O[O MBS HINEMZ 54

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 54 54 54 54 54 54 54
-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% -54 -54 -54 -54 -54 -54 -54
KR4AB0660004 2026-06 LGREHAVWEME 26

7| ZRHAto| HE Y
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% -17 -17 -17 -17 -17 -17 -17
-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% 17 17 17 17 17 17 17
8.00% 26 26 26 26 26 26 26
KR4AB3660001 2026-06 11 2{OtGAATHHM = 2

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2 -2 -2 -2 -2 -2 -2
-5.33% -1 -1 -1 -1 -1 -1 -1
-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% 1 1 1 1 1 1 1
8.00% 2 2 2 2 2 2 2
KR4ABD660008 2026-06 of S HINEM = 209

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -209 -209 -209 -209 -209 -209 -209
-5.33% -139 -139 -139 -139 -139 -139 -139
-2.67% -70 -70 -70 -70 -70 -70 -70
0% 0 0 0 0 0 0 0
2.67% 70 70 70 70 70 70 70
5.33% 139 139 139 139 139 139 139
8.00% 209 209 209 209 209 209 209
KR4ABM660007 2026-06 St SLFIHEM = 43

T| 2RO HE

—

0x




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -28 -28 -28 -28 -28 -28 -28
-2.67% -14 -14 -14 -14 -14 -14 -14

0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 28 28 28 28 28 28 28
8.00% 43 43 43 43 43 43 43

KR4ABY660003 2026-06 LGO| - EI7TfEM = 122
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 122 122 122 122 122 122 122
-5.33% 81 81 81 81 81 81 81
-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% -81 -81 -81 -81 -81 -81 -81
8.00% -122 -122 -122 -122 -122 -122 -122

KR4ACF660005 2026-06 7H7t7/ | EM = 109
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 109 109 109 109 109 109 109
-5.33% 72 72 72 72 72 72 72
-2.67% 36 36 36 36 36 36 36

0% 0 0 0 0 0 0 0
2.67% -36 -36 -36 -36 -36 -36 -36
5.33% -72 -72 -72 -72 -72 -72 -72
8.00% -109 -109 -109 -109 -109 -109 -109

KR4ACT660009 2026-06 of 27 E M= 24
7| BXHte| HE

74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -24 -24 -24 -24 -24 -24 -24
-5.33% -16 -16 -16 -16 -16 -16 -16
-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% 16 16 16 16 16 16 16
8.00% 24 24 24 24 24 24 24

KR4AEJ660009 2026-06 SKC/HE M= 20
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 20 20 20
-5.33% 13 13 13 13 13 13 13
-2.67% 7 7 7 7 7 7 7

0% 0 0 0 0 0 0 0




2.67% -7 -7 -7 -7 -7 -7 -7
5.33% -13 -13 -13 -13 -13 -13 -13
8.00% -20 -20 -20 -20 -20 -20 -20

KR4AFT660006 2026-06 R HHINE M E 33
7| =R AbO| EH 5

A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33 -33 -33 -33 -33 -33 -33
-5.33% -22 22 -22 22 -22 -22 -22
-2.67% -11 -11 -11 -11 -11 -11 -11

0% 0 0 0 0 0 0 0

2.67% 11 11 11 11 11 11 11
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33

4. P EQ| Z|CHEMO Y FH(VaR : 9% E|F=FE,1027|F) (T HHBt2)




SAY  2026-06-04
712 2026-06-02

0| S&P500Q! B A 2 (F 4TI H)

A INES Ma 0 0 0
M NES ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A X|= ME 61,690 0 61,690
Sl Xl ME 284 0 284 | &Ly
A S35t ME 10,778 0 10,778 | & LY
2. M7|A ™| &l X
ESM6-S&P500 EMINI FUT JUN26
0.01
0.01
0.00
— 0.00
&l
ir- 0.00 T T T 7 T T T )
BF 0.00 1,903.31 3,806.63 5,709.94 7,613.25 9,516.56 11,419.88 13,323.19 15,226.50
‘HJ 0.00
0.00
-0.01
-0.01 -
7t
HWAMG6-SP500 MIC EMIN FUTJun26
0.01
0.01
0.00
— 0.00
2
?—r' 0.00 T T T J T T T 1
ol 0.00 1,903.31 3,806.63 5,709.94 7,613.25 9,516.56 11,419.88 13,323.19 15,226.50
'('IJ 0.00
0.00
-0.01




-0.01 -
712

KR4A75660006-2026-06 2| M &

0.00
0.00
0.00
— 0.00
ol
ir‘ 0.00 T T T J T T T 1
ol 0.00 379.50 759.00 1,138.50 1,518.00 1,897.50 2,277.00 2,656.50 3,036.00
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESM6 S&P500 EMINI FUT JUN26 4,935
HWAM®6 SP500 MIC EMIN FUTJun26 23
KR4A756600 2026-06 H2{ M= 862
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) G L)



SAY  2026-06-04
712 2026-06-02

O] ZLIAEHM00QI B A B (FA]-THEH)
1. Y=

2. OE7|A|”o| &

0.03

0.02

0.02

0.01

0.00

-0.01

-0.02

-0.02

-0.03

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

A e 0 0 0

tllgt FtEH  |ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A FtEH (M= 31,181 0 31,181

A {753 |ME 268 0 268 | &L
A &2t ME 3,962 0 3,962| ZLY

o] B
HWBM6-NASD100 MICRO EMIN JUN26
.00 7,641.56 15,283.13 22,924.69 30,566.25 38,207.81 45,849.38 53,490.94 61,132.50
7t
KR4A75660006-2026-06 HE{ M &
.00 379.50 759.00 1,138.50 1,518.00 1,897.50 2,277.00 2,656.50 3,036.00




0.00 -

0.03

0.02

0.02

0.01

0.00

-0.01

-0.02

-0.02

-0.03 -

3. AlLtE2| 2

712

NQM6-NASDAQ 100 E-MINI Dec20

.00 7,641.56 15,283.13 22,924.69 30,5(;6.25 38,207.81 45,849.38 53,490.94 61,132.50
74

H SR HFE[CHEHHSH) (THEHTER)

HWBM6 NASD100 MICRO EMIN JUN26 21

KR4A756600 2026-06 H2{ME 317

NQM6 NASDAQ 100 E-MINI Dec20 2,494

O| X|C&A0| A3 U(VaR : 99% A2 £FE,10L7|F) (GERELIET)



SAY  2026-06-04
712 2026-06-02
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 353,284 0 353,284 | &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

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

0.00

0.00

0.00

0.00 -

74

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

0.00

0.00

0.00

0.00

0.00
0.00

0.25 0.51 0.76 1.01 1.26 1.52 1.77

2.02

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

SWKEDI000172-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

00

72

SWKEDI000173-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00

72

SWKEDI000174-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)

FI:I
£
1=
=
rio



