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8.00% -26 -26 -26 -26 -26 -26 -26

KR4A2P670005 2026-07 O|=H|EFA|ATHHE M E 34
7| BXHte| MBS

7t -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

-1

-11

-11

-11

-11

-11

5.33% -22 22 -22 22 -22 -22 -22
8.00% -34 -34 -34 -34 -34 -34 -34
KR4A48670009 2026-07 O[O MBS HINEM = 4
7| =R AbO| EH 5
A -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
KR4A50670004 2026-07 SKSIO|HATHHMZ 107
7| ZRHAto| HE Y
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% -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% 107 107 107 107 107 107 107
KR4ABN670005 2026-07 A HLHNEM = 61
7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 61 61 61 61 61 61
-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% -61 61 -61 -61 -61 -61 -61
KR4ABZ670001 2026-07 NHEAISH/WEM 2 5
7| =RHAtO| HES S
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% -4 -4 -4 -4 -4 4 4
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0
2.67% 2 2 2 2 2 2
5.33% 4 4 4 4 4 4
8.00% 5 5 5 5 5 5 5
KR4AC8670003 2026-07 fdSMNEME 65
7| =XHite| HEY




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -65 -65 -65 -65 -65 -65 -65
-5.33% -43 -43 -43 -43 -43 -43 -43
-2.67% -22 -22 -22 -22 -22 -22 -22

0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 43 43 43 43 43 43 43
8.00% 65 65 65 65 65 65 65

KR4ACF670004 2026-07 7t7t7/ | EH = 100
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 100 100 100 100 100 100 100
-5.33% 67 67 67 67 67 67 67
-2.67% 33 33 33 33 33 33 33

0% 0 0 0 0 0 0 0
2.67% -33 -33 -33 -33 -33 -33 -33
5.33% -67 -67 -67 -67 -67 -67 -67
8.00% -100 -100 -100 -100 -100 -100 -100

KR4AEJ670008 2026-07 SKCIHE M= 22
7| =XHtO| HE

7t -2500% -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 -22 -22

KR4AER670008 2026-07 DLO|HMZHE M= 16
7| BXHte| HE

74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 16 16 16 16
-5.33% 10 10 10 10 10 10 10
-2.67% 5 5 5 5 5 5 5

0% 0 0 0 0 0 0 0
2.67% -5 -5 -5 -5 -5 -5 -5
5.33% -10 -10 -10 -10 -10 -10 -10
8.00% -16 -16 -16 -16 -16 -16 -16

KR4AES670007 2026-07 & dHIO|Q 2R ATHM F 65
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 65 65 65 65 65 65
-5.33% 43 43 43 43 43 43 43
-2.67% 22 22 22 22 22 22 22

0% 0 0 0 0 0 0 0




2.67% -22 -22 -22 -22 -22 -22 -22
5.33% -43 -43 -43 -43 -43 -43 -43
8.00% -65 -65 -65 -65 -65 -65 -65
KR4AFD670003 2026-07 HDUH SIS Y E M= 24

7| =R AbO| EH 5
A -25.00%| -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
KR4AFT670005 2026-07 LR HHEINE M E 31

7| ZRHAto| HE Y
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
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




SAY  2026-06-19
712 2026-06-18

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 61,720 0 61,720
Sl Xl ME 283 0 283 | &Ly
A S35t ME 10,835 0 10,835 | & LY
2. M7|A ™| &l X
ESU6-S&P500 EMINI FUT Sep26
0.01
0.01
0.00
— 0.00
&l
ir- 0.00 T T T 7 T T T )
BF 0.00 1,873.19 3,746.38 5,619.56 7,492.75 9,365.94 11,239.13 13,112.31 14,985.50
‘HJ 0.00
0.00
-0.01
-0.01 -
7t
HWAUG6-SP500 MIC EMIN FUT Sep26
0.01
0.01
0.00
— 0.00
2
?—r' 0.00 T T T J T T T 1
ol 0.00 1,873.19 3,746.38 5,619.56 7,492.75 9,365.94 11,239.13 13,112.31 14,985.50
'('IJ 0.00
0.00
-0.01




-0.01 -

712

KR4A75670005-2026-07 H&{ME

0.00

0.00

0.00

—~ 0.00

— 0.00 T

381.50
M 0.00

763.00 1,144.50 1,526.00 1,907.50

2,289.00 2,670.50 3,052.00

0.00

0.00

0.00 -

3. AlLE| 8 &9 7=
ESU6
HWAU6

HEEICHE L ESA)
S&P500 EMINI FUT Sep26
SP500 MIC EMIN FUT Sep26

KR4A7567002026-07 H{ME

4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F)

=
H0
i
o
{0

>
)
()
o



SAY  2026-06-19
712 2026-06-18

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

2. OE7|A|”o| &

A {715 |ME 0 Ly
tllgt NES ME 0
A E3t ME 0 0 O|ZtLH
A wmrted (M= 272 0 27234
A Xl ME 30,829 0 30,829
A &2t ME 3,983 0 3,983 | &L
o] B
HWBU6-NASD100 MICRO EMIN Sep26
0.03
0.02
0.01
0.01
0.00 T T T ? T T T )
0.00 7,499.69 14,999.38 22,499.06 29,998.75 37,498.44 44,998.13 52,497.81 59,997.50
-0.01
-0.01
-0.02
-0.03 -
7t
KR4A75670005-2026-07 HE{ME
0.00
0.00
0.00
0.00
0-00 T T T J T T T 1
0.00 381.50 763.00 1,144.50 1,526.00 1,907.50 2,289.00 2,670.50 3,052.00
0.00
0.00
0.00




0.00 -

0.03

712

NQU6-NASDAQ 100 E-MINI Sep25

0.02

0.01

0.01

0.00

-0.01

-0.01

-0.02

-0.03 -

3. AlLtE2| 2

.00 7,499.69 14,999.38 22,499.06 29,958.75 37,498.44 44,998.13 52,497.81 59,997.50
74

H SR HFE[CHEHHSH) (THEHTER)

HWBU6 NASD100 MICRO EMIN Sep26 22

KR4A7567002026-07 H{ME 319

NQU6 NASDAQ 100 E-MINI Sep25 2,466

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



SAY  2026-06-19
712 2026-06-18
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
M INES A8 0 0%
A K| A2l 324,220 0 324,220 | &
2. TN &=

A

SWKEDI000175-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

SWKEDI000176-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 -



SWKEDI000181-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00
0.00
0.00
— 0.00
&1
Er 0.00 T T T J T T T 1
ol 0.00 0.25 0.51 0.76 1.01 1.26 1.52 1.77 2.02
4“ 0.00
0.00
0.00
0.00 -
74
SWKEDI000182-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
0.00
0.00
0.00
— 0.00
&
?_r_ 0.00 T T T 7 T T T )
ol 0.00 0.25 0.51 0.76 1.01 1.26 1.52 1.77 2.02
(-IJ 0.00
0.00
0.00
0.00 -
74
3. AlLIE| 28 £ L ZHE (XM 0f| A F ) CH|:EH Dt 3)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,512
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,257
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,240
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,026
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) CHO|.EH TH2l)

ury
o
O
(5]
~




