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KR4B0167A935 FA1]200 C 202607 1,230.0 319

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -20 -68 -116 -166 -217 -268 -319
-5.33% 35 -9 -54 -101 -150 -199 -248
-2.67% 78 39 -3 -46 -92 -138 -186
0% 111 77 40 0 -42 -86 -132
2.67% 137 108 75 39 0 -41 -84
5.33% 156 131 103 71 35 -2 -43
8.00% 170 150 125 97 65 31 -6
KR4B0167A943 FAT200 C 202607 1,232.5 925

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -60 -198 -340 -484 -629 -776 -925
-5.33% 100 -27 -159 -295 -434 -576 -720
-2.67% 226 113 -8 -135 -266 -402 -540
0% 324 225 116 0 -122 -250 -382
2.67% 399 314 218 113 0 -119 -243
5.33% 455 383 300 206 104 -6 -122
8.00% 496 437 366 283 191 90 -17
KR4C0167A933 T AM|200 P 202607 1,230.0 292

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -18 -62 -107 -152 -199 -245 -292
-5.33% 32 -8 -50 -93 -137 -182 -228
-2.67% 72 36 -2 -42 -84 -127 -171
0% 102 71 37 0 -39 -79 -121
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KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

368.88 737.75 1,106.63 1,475.50 1,844.38 2,213.25 2,582.13 2,951.00

0.00

0.00

0.00
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KR4A05670000-2026-07 O|L| 2 A 1| 200 ME

0.00
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KR4A50670004-2026-07 SKSIO| S A|EM S

—~ 0.70
ol
EEI‘ 0.00 T j T )
?IE 0.00 1,394,000.00 2,788,000.00 4,182,000.00 5,576,000.00
-0.70
-1.39
-2.09
-2.79
74
3. AlLt2|E ol XHF (XA HSH) (T HHTt2)
KR4A01690002 2026-09 FAI|200K| M= 88
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -88 -88 -88 -88 -88 -88 -88
-5.33% -58 -58 -58 -58 -58 -58 -58
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 58 58 58 58 58 58 58
8.00% 88 88 88 88 88 88 88
KR4A05670000 2026-07 O|L|ZAI200 M= 23
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-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% 23 23 23 23 23 23 23
KR4A50670004 2026-07 SKSIO| AT HM F 22
7| BXHte| MBS
74 -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
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3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH/:HTkR)
KR4A01690002 2026-09 [AL200K|+=ME 934

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -934 -934 -934 -934 -934 -934 -934
-5.33% -623 -623 -623 -623 -623 -623 -623
-2.67% -311 -311 -311 -311 -311 -311 -311
0% 0 0 0 0 0 0 0
2.67% 311 311 311 311 311 311 311
5.33% 623 623 623 623 623 623 623
8.00% 934 934 934 934 934 934 934
KR4A0Z670005 2026-07 SHO[HLEX|7HH M & 84

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 84 84 84 84 84 84 84
-5.33% 56 56 56 56 56 56 56
-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% -56 -56 -56 -56 -56 -56 -56
8.00% -84 -84 -84 -84 -84 -84 -84
KR4A11670002 2026-07 - d™RPHE M E 538

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -538 -538 -538 -538 -538 -538 -538
-5.33% -359 -359 -359 -359 -359 -359 -359
-2.67% -179 -179 -179 -179 -179 -179 -179
0% 0 0 0 0 0 0 0
2.67% 179 179 179 179 179 179 179
5.33% 359 359 359 359 359 359 359
8.00% 538 538 538 538 538 538 538
KR4A17670006 2026-07 At 4SS HMNEM = 33

7| =RHAtO| HES S
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
KR4A23670008 2026-07 f ™ I|7HE M E 22

7| =XHite| HEY




7t4 -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

KR4A24670007 2026-07 LGHAPHE M= 17
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -17 -17 -17 -17 -17 -17 -17
-5.33% -11 -11 -11 -11 -11 -11 -11
-2.67% -6 -6 -6 -6 -6 -6 -6

0% 0 0 0 0 0 0 0
2.67% 6 6 6 6 6 6 6
5.33% 11 11 11 11 11 11 11
8.00% 17 17 17 17 17 17 17

KR4A2K670000 2026-07 LGM A A7 EM = 27
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 27 27 27 27 27
-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% 27 -27 -27 27 -27 -27 -27

KR4A2L670009 2026-07 MHL™I|INEME 26
7| BXHte| HE

74 -2500% -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

KR4A2P670005 2026-07 O|=H|EFA|ATHHE M E 32
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 32 32 32 32 32 32
-5.33% 21 21 21 21 21 21 21
-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% -21 -21 -21 -21 -21 -21 -21
8.00% -32 -32 -32 -32 -32 -32 -32
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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 111
7| ZRHAto| HE Y

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -111 -111 -111 -111 -111 -111 -111
-5.33% -74 74 -74 -74 -74 -74 -74
-2.67% -37 -37 -37 -37 -37 -37 -37

0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 74 74 74 74 74 74 74
8.00% 111 111 111 111 111 111 111

KR4ABN670005 2026-07 A HLHNEM = 58
7| = XAt HE Y

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 58 58 58 58 58 58 58
-5.33% 39 39 39 39 39 39 39
-2.67% 19 19 19 19 19 19 19

0% 0 0 0 0 0 0 0
2.67% -19 -19 -19 -19 -19 -19 -19
5.33% -39 -39 -39 -39 -39 -39 -39
8.00% -58 -58 -58 -58 -58 -58 -58

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 66
7| =XHAte| HE




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -66 -66 -66 -66 -66 -66 -66
-5.33% -44 -44 -44 -44 -44 -44 -44
-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% 44 44 44 44 44 44 44
8.00% 66 66 66 66 66 66 66

KR4ACF670004 2026-07 7t7t7/ | EH = 96
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9 9 9 9 96 96 96
-5.33% 64 64 64 64 64 64 64
-2.67% 32 32 32 32 32 32 32

0% 0 0 0 0 0 0 0
2.67% -32 -32 -32 -32 -32 -32 -32
5.33% -64 -64 -64 -64 -64 -64 -64
8.00% -96 -96 -96 -96 -96 -96 -96

KR4AEJ670008 2026-07 SKCIHE M= 21
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 21 21
-5.33% 14 14 14 14 14 14 14
-2.67% 7 7 7 7 7 7

0% 0 0 0 0 0 0
2.67% -7 -7 -7 -7 -7 -7 -7
5.33% -14 -14 -14 -14 -14 -14 -14
8.00% -21 -21 -21 -21 -21 -21 -21

KR4AER670008 2026-07 DLO|HMZHE M= 14
7| BXHte| HE

74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 14 14 14 14 14 14 14
-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% -14 -14 -14 -14 -14 -14 -14

KR4AES670007 2026-07 & dHIO|Q 2R ATHM F 63
7| BXHte| MBS

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
KR4AFD670003 2026-07 HDUH SIS Y E M= 23

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -15 -15 -15 -15 -15 -15 -15
-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% 15 15 15 15 15 15 15
8.00% 23 23 23 23 23 23 23
KR4AFT670005 2026-07 LR HHEINE M E 29

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 29 29
-5.33% 19 19 19 19 19 19 19
-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% -19 -19 -19 -19 -19 -19 -19
8.00% -29 -29 -29 -29 -29 -29 -29
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)




SAY  2026-06-22
712 2026-06-19

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 62,370 0 62,370
Sl Xl ME 286 0 286 | &Ly
A S35t ME 10,833 0 10,833 | & 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 1,892.69 3,785.38 5,678.06 7,570.75 9,463.44 11,356.13 13,248.81 15,141.50
‘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 1,892.69 3,785.38 5,678.06 7,570.75 9,463.44 11,356.13 13,248.81 15,141.50
'('IJ 0.00
0.00
-0.01




-0.01 -

712

KR4A75670005-2026-07 H&{ME

0.00

0.00

0.00

—~ 0.00

o 0.00
ol 0.00
W 500

762.90 1,144.35 1,525.80 1,907.25

2,288.70 2,670.15 3,051.60

0.00

0.00

0.00 -

3. AlLt2|2E &9
ESU6
HWAUG

THS IS L)
S&P500 EMINI FUT Sep26
SP500 MIC EMIN FUT Sep26

KR4A7567002026-07 H{ME

ol &= H(VaR : 9% E|FF, 102 7|F)

=
H0
1E
o
{0



SAY  2026-06-22
712 2026-06-19

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 {715 |ME 0 Ly
tllgt NES ME 0
A E3t ME 0 0 O|ZtLH
A FtEH (M= 279 0 279 | 2Ly
A Xl ME 31,579 0 31,579
A &2t ME 3,982 0 3,982| &LY
o] B
HWBU6-NASD100 MICRO EMIN Sep26
.00 7,679.94 15,359.88 23,039.81 30,719.75 38,399.69 46,079.63 53,759.56 61,439.50
7t
KR4A75670005-2026-07 HE{ME
.00 381.45 762.90 1,144.35 1,525.80 1,907.25 2,288.70 2,670.15 3,051.60




0.00 -

0.03

0.02

0.02

—~ 0.01

— 0.00

-0.01

-0.02

-0.02

-0.03 -

3. AlLtE| 2

712

NQU6-NASDAQ 100 E-MINI Sep25

61,439.50

HWBUG6 NASD100 MICRO EMIN Sep26
KR4A7567002026-07 HHME
NQU6 NASDAQ 100 E-MINI Sep25

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

.00 7,679.94 15,359.88  23,039.81 _730,719.75  38,399.69  46,079.63  53,759.56
73
H 2 REHSE 043

=
H0
1E
o
{0



SAY  2026-06-22
712 2026-06-19
SOLO| =30 AHHEZ ()
1. A=A
74 2H CH A
A INES A8 0 0%
A K| A2l 327,430 0 327,430| %t
2. M7|A|-He| &l x

A

SWKEDI000175-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

SWKEDI000176-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 -



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 0.26 0.51 0.77 1.02 1.28 1.53 1.79 2.04
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 0.26 0.51 0.77 1.02 1.28 1.53 1.79 2.04
(-IJ 0.00
0.00
0.00
0.00 -
74
3.AILIZ|RE £ ZHF (X &L HZH) CH|:EH Dt 3)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,545
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,289
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,253
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,050
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) CHO|.EH TH2l)

—
o
(o]
]
O




