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0.02

0.02

0.01

—~ 0.01

— 0.00

W oo

-0.01

-0.02

-0.02 -

KR4AFT660006-2026-06 CH LA 4 7/EME

.00

5,825.00

11,650.00

17,475.00 23,300.00  29,125.00

34,950.00

40,775.00

46,600.00

3. AL 2| o XA F (X L&A dad) CH|HH O3y
KR4A01660005 2026-06 2 AL200X| =M= 993

7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -993 -993 -993 -993 -993 -993 -993
-5.33% -662 -662 -662 -662 -662 -662 -662
-2.67% -331 -331 -331 -331 -331 -331 -331
0% 0 0 0 0 0 0 0
2.67% 331 331 331 331 331 331 331
5.33% 662 662 662 662 662 662 662
8.00% 993 993 993 993 993 993 993
KR4A0Z660006 2026-06 HO[HEX|7HH M = 59

7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 59 59 59 59 59 59 59
-5.33% 40 40 40 40 40 40 40
-2.67% 20 20 20 20 20 20 20
0% 0 0 0 0 0 0 0
2.67% -20 -20 -20 -20 -20 -20 -20
5.33% -40 -40 -40 -40 -40 -40 -40
8.00% -59 -59 -59 -59 -59 -59 -59
KR4A11660003 2026-06 f TR E M= 396

7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -396 -396 -396 -396 -396 -396 -396
-5.33% -264 -264 -264 -264 -264 -264 -264
-2.67% -132 -132 -132 -132 -132 -132 -132
0% 0 0 0 0 0 0 0




2.67% 132 132 132 132 132 132 132
5.33% 264 264 264 264 264 264 264
8.00% 396 396 396 396 396 396 396
KR4A14660000 2026-06 KT/HE M= 34

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -34 -34 -34 -34 -34 -34 -34
-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% 34 34 34 34 34 34 34
KR4A16660008 2026-06 ACHA/HE M= 101

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -101 -101 -101 -101 -101 -101 -101
-5.33% -67 -67 -67 -67 -67 -67 -67
-2.67% -34 -34 -34 -34 -34 -34 -34
0% 0 0 0 0 0 0 0
2.67% 34 34 34 34 34 34 34
5.33% 67 67 67 67 67 67 67
8.00% 101 101 101 101 101 101 101
KR4A24660008 2026-06 LGHXINEM = 82

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 82 82 82 82 82 82 82
-5.33% 55 55 55 55 55 55 55
-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% -55 -55 -55 -55 -55 -55 -55
8.00% -82 -82 -82 -82 -82 -82 -82
KR4AB0660004 2026-06 LGREZHAVNEM = 25

7| =RHAtO| HES S
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
KR4AB3660001 2026-06 11 2{OtGATHHM = 2

7|Z=Rtel BiE g




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 &f S EHINEM = 190
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -190 -190 -190 -190 -190 -190 -190
-5.33% -127 -127 -127 -127 -127 -127 -127
-2.67% -63 -63 -63 -63 -63 -63 -63

0% 0 0 0 0 0 0 0
2.67% 63 63 63 63 63 63 63
5.33% 127 127 127 127 127 127 127
8.00% 190 190 190 190 190 190 190

KR4ABM660007 2026-06 SIS LFIHEM = 41
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -41 -41 -41 -41 -41 -41 -41
-5.33% 27 -27 -27 27 -27 -27 -27
-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% 27 27 27 27 27 27 27
8.00% 41 41 41 41 41 41 41

KR4AC8660004 2026-06 AfdSMWEME 74
7| BXHte| HE

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -74 -74 -74 -74 -74 -74 -74
-5.33% -49 -49 -49 -49 -49 -49 -49
-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% 49 49 49 49 49 49 49
8.00% 74 74 74 74 74 74 74

KR4ACF660005 2026-06 7t7t/NEM S 107
7| BXHte| MBS

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 107 107 107 107 107 107 107
-5.33% 71 71 71 71 71 71 71
-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% -71 -71 -71 -71 -71 -71 -71
8.00% -107 -107 -107 -107 -107 -107 -107
KR4ACT660009 2026-06 &S INEM = 45

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -45 -45 -45 -45 -45 -45 -45
-5.33% -30 -30 -30 -30 -30 -30 -30
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30
8.00% 45 45 45 45 45 45 45
KR4AEJ660009 2026-06 SKCIHE M= 22

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 22 22 22 22 22
-5.33% 15 15 15 15 15 15 15
-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% -15 -15 -15 -15 -15 -15 -15
8.00% -22 -22 -22 -22 -22 222 22
KR4AFT660006 2026-06 R HEIHEM = 33

Z el Bls
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 -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. op S M4F0| Z|CEH 4 S H(VaR : 99% 4 El+F, 102 7| F) (GEREEI)




SAY  2026-06-05
712 2026-06-04

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

A INES Ma 0 0 0
tllgt NES ME 0 0 o/
A E3t ME 0 0 O|ZtLH
A NES ME 61,407 0 61,407
A Xl H= 283 0 283 | YU
A &2t ME 10,867 0 10,867 | ZLY
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 1,892.94 3,785.88 5,678.81 7,571.75 9,464.69 11,357.63 13,250.56 15,143.50
‘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 1,892.94 3,785.88 5,678.81 7,571.75 9,464.69 11,357.63 13,250.56 15,143.50
'('IJ 0.00
0.00
-0.01




-0.01 -
712

KR4A75660006-2026-06 2| M &

0.00
0.00
0.00
— 0.00
ol
Erd 0.00 T T T J T T T 1
ol 0.00 382.65 765.30 1,147.95 1,530.60 1,913.25 2,295.90 2,678.55 3,061.20
M 0.00
0.00
0.00
0.00 -
7
3. AIL2IQE 2P EHS A2 MANTY) (Bl gt )
ESM6 S&P500 EMINI FUT JUN26 4,913
HWAM®6 SP500 MIC EMIN FUTJun26 23
KR4A756600 2026-06 H2{ M= 869
4. THENEO| ATHE U0 LIA(VaR : 99% A4 F,1027|F) G L)



SAY  2026-06-05
712 2026-06-04

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= 31,299 0 31,299
A {753 |ME 269 0 269 &Ly
A &2t ME 3,995 0 3,995 | ZHL{
o] B
HWBM6-NASD100 MICRO EMIN JUN26
.00 7,658.31 15,316.63 22,974.94 30,633.25 38,291.56 45,949.88 53,608.19 61,266.50
7t
KR4A75660006-2026-06 HE{ M &
.00 382.65 765.30 1,147.95 1,530.60 1,913.25 2,295.90 2,678.55 3,061.20




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 7,658.31 15,316.63 22,974.94 30,633.25 38,291.56 45,949.88 53,608.19 61,266.50
74

H SR HFE[CHEHHSH) (THEHTER)

HWBM6 NASD100 MICRO EMIN JUN26 21

KR4A756600 2026-06 H2{ME 320

NQM6 NASDAQ 100 E-MINI Dec20 2,504

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

N
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w
©



SAY  2026-06-05
712 2026-06-04
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 356,762 0 356,762 | &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 -

74

SWKEDI000164-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

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)
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