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A 27t5H  |SM 0 0 0
2. M7|A|-He| &l x
KR4A50670004-2026-07 SKSIO| I A7 EM E
2.57
1.92
1.28
— 0.64
o2
fI, 0.00
ol' 0.00 1,282,500.00 2,565,000.00. 3,847,500.00 5,130,000.00
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-1.28
-1.92
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AOPLTRUSC' PLTR US 06/26/26 C135 EQUITY 0.05
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-0.02
-0.02
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7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10,525 -10,525 -10,525 -10,525 -10,525 -10,525 -10,525
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0% 0 0 0 0 0 0 0
2.67% 3,508 3,508 3,508 3,508 3,508 3,508 3,508
5.33% 7,017 7,017 7,017 7,017 7,017 7,017 7,017
8.00% 10,525 10,525 10,525 10,525 10,525 10,525 10,525
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KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00
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335.10 670.20 1,005.30 1,340.40 1,675.50 2,010.60 2,345.70

2,680.80
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KR4B09F4B932-A A 1| 2| 22| c 2606W4 1,477.5

0.00
0.00
0.00
— 0.00
&
ir‘ 0.00 T T T X T T T 1
BF 0.00 369.38 738.75 1,108.13 1,477.50 1,846.88 2,216.25 2,585.63 2,955.00
4“ 0.00
0.00
0.00
0.00 -
7tA
KR4BO9F4B940-A A 1| 2| 22| ¢ 2606W4 1,480.0
0.00
0.00
0.00
— 0.00
=
;—r' 0.00 T T T 1 T T T 1
SI' 0.00 370.00 740.00 1,110.00 1,480.00 1,850.00 2,220.00 2,590.00 2,960.00
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7tA
3.ALE| Y & RATHF (XM HSH) m e RELASIEC)
KR4A01690002 2026-09 [AL|200K|$ME 687
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -687 -687 -687 -687 -687 -687 -687
-5.33% -458 -458 -458 -458 -458 -458 -458
-2.67% -229 -229 -229 -229 -229 -229 -229
0% 0 0 0 0 0 0 0
2.67% 229 229 229 229 229 229 229
5.33% 458 458 458 458 458 458 458
8.00% 687 687 687 687 687 687 687
KR4A11670002 2026-07 AHEMRINE M E 1,339
7|Z=ApLto] HE M




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,339 -1,339 -1,339 -1.339 -1,339 -1,339 -1,339
-5.33% -893 -893 -893 -893 -893 -893 -893
-2.67% -446 -446 -446 -446 -446 -446 -446

0% 0 0 0 0 0 0 0
2.67% 446 446 446 446 446 446 446
5.33% 893 893 893 893 893 893 893
8.00% 1,339 1,339 1,339 1,339 1,339 1,339 1,339
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7| =Rt HE S
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0% 62 47 26 0 -31 -66 -105
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-2.67% -453 -457 -464 -473 -484 -499 -516

0% 40 30 17 0 -20 -43 -68
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5.33% 963 931 895 856 816 774 730
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7| Z=EX4Ee| HEd
7t4 -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
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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
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1.92
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— 0.64
3]
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SI' 0.00 1,282,500.00 2,565,000.00 3,847,500.00 5,130,000.00
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-1.28
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7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6,647 -6,647 -6,647 -6,647 -6,647 -6,647 -6,647
-5.33% -4,431 -4,431 -4,431 -4,431 -4,431 -4,431 -4,431
-2.67% -2,216 -2,216 -2,216 -2,216 -2,216 -2,216 -2,216
0% 0 0 0 0 0 0 0
2.67% 2,216 2,216 2,216 2,216 2,216 2,216 2,216
5.33% 4,431 4,431 4,431 4,431 4,431 4,431 4,431
8.00% 6,647 6,647 6,647 6,647 6,647 6,647 6,647
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M {7tsd  |[M= 0 224,035 -224,035| &L
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2. M7|A|-He| &l x
KR4A50670004-2026-07 SKSIO| I A7 EM E
2.57
1.92
1.28
— 0.64
o2
%:.r, 0.00
SI' 0.00 1,282,500.00 2,565,000.00. 3,847,500.00 5,130,000.00
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KR4A50670004 2026-07 SKSIO|HATHHM = 35,435
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 35,435 35,435 35,435 35,435 35,435 35,435 35,435
-5.33% 23,623 23,623 23,623 23,623 23,623 23,623 23,623
-2.67% 11,812 11,812 11,812 11,812 11,812 11,812 11,812
0% 0 0 0 0 0 0 0
2.67% -11,812 -11,812 -11,812 -11,812 -11,812 -11,812 -11,812
5.33% -23,623 -23,623 -23,623 -23,623 -23,623 -23,623 -23,623
8.00% -35,435 -35,435 -35,435 -35,435 -35,435 -35,435 -35,435
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0.00
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T T
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0.00

0.00
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CU6-CORN FUTURE Sep26

0.00

0.00

0.00
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/
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T T
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314.81 419.75 524.69

T
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T 1
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0.00

0.00
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0.00
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0.00

/

0.00

0.00
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0.00
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0.00
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T
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0.00
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/

0.00

0.00
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0.00

/

0.00

.00 151.88

T T

303.75

455.63 607.50 759.38

T

911.25

T 1

1,063.13 1,215.00

0.00

/

0.00

/

0.00

/



0.00

@

CH&AOf| A2 M (VaR : 99%AME|$=Z,10Y7

&S|

4. TP Y=o



U7|AHe| &

A

SAIY  2026-06-24
712 2026-06-23

ADtEQIHA R
A a3

712

3,140

19

=

KR4A01690002-2026-09 A A Il 200X| =M &
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A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -159 -159 -159 -159 -159 -159 -159
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
2.67% 79 79 79 79 79 79 79
5.33% 159 159 159 159 159 159 159
8.00% 238 238 238 238 238 238 238
KR4A11670002 2026-07 - dTRPHE M Z 10

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3
5.33% 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
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—~ 0.00

— 0.00
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KR4B0167A935-3 A 11| 200 C 202607 1,230.0

0.00

0.00

0.00

0.00

0.00

307.50 615.00 922.50 1,230.00 1,537.50 1,845.00 2,152.50

2,460.00

0.00

0.00

0.00

0.00 -
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KR4B0167A943-T A 1| 200 C 202607 1,232.5

0.00

0.00

0.00

0.00

0.00

308.13 616.25 924.38 1,232.50 1,540.63 1,848.75 2,156.88

2,465.00

0.00

0.00

0.00

0.00 -



0.00

KR4C0167A933-T A 1[200 P 202607 1,230.0

0.00

0.00

0.00

ol
ir‘ 0.00 T T T X T T T 1
35 0.00 307.50 615.00 922.50 1,230.00 1,537.50 1,845.00 2,152.50 2,460.00
0.00
0.00
0.00
0.00 -
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3. ALE| Y £ R XHE AN N0 AT ) SEIRTTIEY
KR4B0167A935 A AT200 C 202607 1,230.0 415
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -92 -146 -200 -254 -307 -361 -415
-5.33% 4 -50 -104 -159 -213 -268 -322
-2.67% 87 33 -20 -74 -129 -183 -237
0% 157 105 53 0 -53 -107 -161
2.67% 215 166 116 65 13 -39 -92
5.33% 262 217 171 122 72 22 -30
8.00% 301 260 217 171 124 76 26
KR4B0167A943 AAT200 C 202607 1,232.5 1,147
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -408 -556 -704 -852 -999 -1,147
-5.33% 9 -141 -291 -441 -591 -740 -890
-2.67% 239 91 -58 -207 -356 -506 -656
0% 433 291 146 0 -147 -295 -444
2.67% 595 460 322 181 38 -106 -252
5.33% 728 603 474 339 202 62 -80
8.00% 835 723 602 476 346 211 74
KR4C0167A933 TAATI200 P 202607 1,230.0 380
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -85 -134 -183 -233 -282 -331 -380
-5.33% 4 -46 -96 -146 -195 -245 -295
-2.67% 80 31 -19 -68 -118 -168 -218
0% 144 96 48 0 -49 -98 -147
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KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

0.00

0.00

335.10 670.20 1,005.30 1,340.40 1,675.50 2,010.60 2,345.70 2,680.80

0.00

0.00

0.00

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

0.00

0.00

0.00

0.00

0.00

332.89 665.78 998.67 1,331.56 1,664.45 1,997.34 2,330.23 2,663.12

0.00

0.00

0.00

0.00 -



0.64

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

ol
EEI‘ 0.00 T j T )
?IE 0.00 1,282,500.00 2,565,000.00 3,847,500.00 5,130,000.00
-0.64
-1.28
-1.92
-2.57
74
3. AlLt2|E ol XHF (XA HSH) (T HHTt2)
KR4A01690002 2026-09 FAI|200K| M= 79
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -79 -79 -79 -79 -79 -79 -79
-5.33% -53 -53 -53 -53 -53 -53 -53
-2.67% -26 -26 -26 -26 -26 -26 -26
0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
5.33% 53 53 53 53 53 53 53
8.00% 79 79 79 79 79 79 79
KR4A05670000 2026-07 O|L|ZAI200 M= 58
7| BXHte| HE
74 -2500% -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
KR4A50670004 2026-07 SKSIO| AT HM F 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% 14 14 14 14 14 14 14
-2.67% 7 7 7 7 7
0% 0 0 0 0 0
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2108840617ID-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -
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2108841218ID-ICE Global Carbon Futures Index(ER) (|

0.00

0.00

0.00

0.00

0.00

0.26 0.52 0.77 1.03 1.29 1.55 1.80

2.06

0.00

0.00

0.00

0.00 -
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Mt 0 0 0
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2. M7|A|-He| &l x
MOZ26-ECX EMISSION Dec26
0.00
0.00
0.00
— 0.00
&l
;'ir_ 0.00
BF 0.00 20.39 40.79 61.18 81.57 101.96 122.36 142.75 163.14
4“ 0.00
0.00
0.00
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SWSTAR000027-STAR 50 INDEX (NTR) 251218(7| =)

0.00

0.00

0.00

0.00

0.00

0.03 0.07 0.10 0.13 0.16 0.20 0.23

0.26

0.00

0.00

0.00

0.00 -
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SWSTARO000030-STAR 50 INDEX (NTR) 251218(NH)

0.00

0.00

0.00

0.00

0.00

0.03 0.07 0.10 0.13 0.16 0.20 0.23

0.26

0.00

0.00

0.00

0.00 -
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74
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74
3. ALI2| Y &l XHF (X &40 HaH) (THl:2 T3
SWSTAROOO(STAR 50 INDEX (NTR) 251218(7| &) 13
SWSTAROOO(STAR 50 INDEX (NTR) 251218(NH) 43
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KR4A01690002-2026-09 A A Il 200X| =M &

0.00

0.00

0.00

— 0.00

— 0.00 T T T d T T T
ol 0.00 335.10 670.20 1,005.30 1,340.40 1,675.50 2,010.60 2,345.70 2,680.80
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0.00
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KR4A11670002-2026-07 A M X7 H M E

0.31

0.23

0.16

—~ 0.08

L o000 ‘ ; ‘ ‘
ol 0.00 155,500.00 311,000.00 466,500.00 622,000.00

M -0.08

-0.16
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KR4A24670007-2026-07 LG X7 EME
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/

.00 101,000.00 /{,0'00.00 303,000.00 404,000.00
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-0.04

0.64

0.00
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N
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~.
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KR4A48670009-2026-07 O|Z O NS HI|EME

/
/
/

/

.00 21,150.00 /42,/3(;0.00 63,450.00 84,600.00

/

/

72

KR4A50670004-2026-07 SKSIO| S A E M E

/

/

/

/

.00 1,282,500.00 /{5,600.00 3,847,500.00 5,130,000.00




KR4ABD670007-2026-07 A MEHINEHM S

0.43
o \
o \
= 0.11
nJ \
=
f__ 0.00 . ; .
Or 0.00 213,000.00 426,% 639,000.00 852,000.00
-0.21 \
-0.32 \
-0.43
7t
KR4ABN670005-2026-07 L A L7|H M E
0.12
0.09 \
0.06 \
— 0.03
'n"J \
=]
g_, 0.00 ‘ . )
Or 0.00 57,650.00 115,3M 172,950.00 230,600.00
'(‘lJ -0.03 \
-0.06 \
-0.09 \
-0.12
7t
KR4ABZ670001-2026-07 NHEXISHINEME
0.03 /
0.02 /
0.01 /
= 0.01
I:|J /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 7,312.50 14,625.00 21,9%0.00 36,562.50 43,875.00 51,187.50 58,500.00
(‘IJ -0.01 /
-0.01 /
-0.02
-0.03



KR4AC1670000-2026-07 SK7H'EHM &

0.53

.

0.35

o~

—~ 0.18

\ |

1

I 0.00

.00 354,000.00 708,01%\ 1,062,000.00

1,416,000.00

M -0.18

o~

-0.35
-0.53

-0.71

0.03
0.03
0.02
— 001
o_ 000
W o0
-0.02
-0.03

-0.03

0.59
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~ 015
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=
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72

KR4ACF670004-2026-07 717} Q7| HME

~

T 1

.00 8,575.00 17,150.00  25,725.00  34,300.0 42,875.00 51,450.00 60,025.00 68,600.00

o~

~

72

KR4AFD670003-2026-07 HDBILH S 3 HIWHM =

/

/

/

/

1

ol 0.00 293,500.00 MO0.00 880,500.00
M -0.15

-0.29

-0.44

-0.59

1,174,000.00




KR4AFE670002-2026-07 SKAH {7/ EME

1.83
1.38
0.92
— 0.46
&l
g_r- 0.00 T 3 T )
BF 0.00 917,000.00 1,834,000.00. 2,751,000.00 3,668,000.00
4“ -0.46
-0.92
-1.38
-1.83
KR4AGL670002-2026-07 LS ELECTRICZHE M &
0.23 ~
0.17
0.12
— 0.06
o2
%:_r, 0.00 T ¥ T )
SI' 0.00 116,500.00 233,000.00 349,500.00 466,000.00
ﬂJ -0.06
-0.12
-0.17
-0.23
3. A L2l &l X HF (x| &40 A Sl) (GE R L))
KR4A01690002 2026-09 DA I200K| M2 1,137
7| Z=EX4Ee| HEd
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,137 -1,137 -1,137 -1,137 -1,137 -1,137 -1,137
-5.33% -758 -758 -758 -758 -758 -758 -758
-2.67% -379 -379 -379 -379 -379 -379 -379
0% 0 0 0 0 0 0 0
2.67% 379 379 379 379 379 379 379
5.33% 758 758 758 758 758 758 758
8.00% 1,137 1,137 1,137 1,137 1,137 1,137 1,137
KR4A11670002 2026-07 AE™MRPHEME 367

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -367 -367 -367 -367 -367 -367 -367
-5.33% -245 -245 -245 -245 -245 -245 -245
-2.67% -122 -122 -122 -122 -122 -122 -122

0% 0 0 0 0 0 0 0
2.67% 122 122 122 122 122 122 122
5.33% 245 245 245 245 245 245 245
8.00% 367 367 367 367 367 367 367

KR4A17670006 2026-07 f S HMNEM = 30
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 30 30 30 30 30 30 30
-5.33% 20 20 20 20 20 20 20
-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% -20 -20 -20 -20 -20 -20 -20
8.00% -30 -30 -30 -30 -30 -30 -30

KR4A20670001 2026-07 SICHRZH| AT HEME 55
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 55 55 55 55 55 55
-5.33% 37 37 37 37 37 37 37
-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% -37 -37 -37 -37 -37 -37 -37
8.00% -55 -55 -55 -55 -55 -55 -55

KR4A24670007 2026-07 LGHXPHEMZ 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% -11 -11 -11 -11 -11 -11 -11
-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% 11 11 11 11 11 11 11
8.00% 16 16 16 16 16 16 16

KR4A2K670000 2026-07 LGM Ao ATHE M F 25
7| BXHte| MBS

74 -2500%| -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
KR4A48670009 2026-07 O|2 O MBS HINEME 4

7| BRHAtO| HE
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% -2 -2 -2 -2 -2 -2 -2
-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% 2 2 2 2 2 2 2
8.00% 4 4 4 4 4 4 4
KR4A50670004 2026-07 SKSIO|HATHHMZ 155

7| ZRHAto| HE Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -155 -155 -155 -155 -155 -155 -155
-5.33% -104 -104 -104 -104 -104 -104 -104
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 104 104 104 104 104 104 104
8.00% 155 155 155 155 155 155 155
KR4ABD670007 2026-07 A EYIHEMZ 95

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 95 95 95 95 95 95 95
-5.33% 63 63 63 63 63 63 63
-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% -63 -63 -63 -63 -63 -63 -63
8.00% -95 -95 -95 -95 -95 -95 -95
KR4ABN670005 2026-07 A AHHIHEM = 52

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 52 52 52 52 52 52 52
-5.33% 35 35 35 35 35 35 35
-2.67% 17 17 17 17 17 17 17
0% 0 0 0 0 0 0 0
2.67% -17 -17 -17 -17 -17 -17 -17
5.33% -35 -35 -35 -35 -35 -35 -35
8.00% -52 -52 -52 -52 -52 -52 -52
KR4ABZ670001 2026-07 NHEAISH/WEM 2 5

IESNEEEY




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3
8.00% 5 5 5 5 5 5
KR4AC1670000 2026-07 SKHEM = 95
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 95 95 95 95 95 95 95
-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% -95 -95 -95 -95 -95 -95 -95

KR4ACF670004 2026-07 7H7t7/ | EM = 87
7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 87 87 87 87 87 87 87
-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% -87 -87 -87 -87 -87 -87 -87

KR4AFD670003 2026-07 HD S S A E M= 20
7| ZERHAO| HEE

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

KR4AFE670002 2026-07 SKAHO{7HEM E 62
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 62 62 62 62 62 62 62
-5.33% 41 41 41 41 41 41 41
-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% -41 -41 -41 -41 -41 -41 -41
8.00% -62 -62 -62 -62 -62 -62 -62

KR4AGL670002 2026-07 LS ELECTRIC7HE M = 66
7| =R AbO| EH 5

A -25.00%| -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

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




SAY  2026-06-24
712 2026-06-23

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 62,122 0 62,122
Sl Xl ME 114 0 114| &Ly
A S35t ME 10,933 0 10,933 | & 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 1,885.31 3,770.63 5,655.94 7,541.25 9,426.56 11,311.88 13,197.19 15,082.50
‘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 1,885.31 3,770.63 5,655.94 7,541.25 9,426.56 11,311.88 13,197.19 15,082.50
'('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

769.90 1,154.85 1,539.80 1,924.75

2,309.70 2,694.65 3,079.60

0.00

0.00

0.00 -

3. AlLtE| 28 £9
ESU6
HWAU6

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)

n
)
i3
2
[0

:b
©
~
o

875

5
H0
1E
o
{0



SAIY  2026-06-24
712 2026-06-23

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

MR {ItEd  |ME 0 0 0 S
M K| M= 0 0 0
M =3t ME 0 0 0| &Ly
A F7t5dH  |[ME 189 0 189 | &Ly
A Xl ME 31,509 0 31,509
A &2t ME 4,019 0 4,019| &Ly
Q=
HWBU6-NASD100 MICRO EMIN Sep26
.00 7,663.38 15,326.75 22,990.13 30,653.50 38,316.88 45,980.25 53,643.63 61,307.00
7t
KR4A75670005-2026-07 HE{ME
.00 384.95 769.90 1,154.85 1,539.80 1,924.75 2,309.70 2,694.65 3,079.60




0.00 -

712

NQU6-NASDAQ 100 E-MINI Sep25

0.03
0.02
0.02
— 0.01
3|
Err 0.00 T T T J T T T 1
Or 0.00 7,663.38 15,326.75 22,990.13 30,653.50 38,316.88 45,980.25 53,643.63 61,307.00
<‘IJ -0.01
-0.02
-0.02
-0.03 -
74
3. ALI2|E £l X HF (X|CHE=4 0|3 H) (THI B TR
HWBU6 NASD100 MICRO EMIN Sep26 15
KR4A7567002026-07 H{ME 322
NQU6 NASDAQ 100 E-MINI Sep25 2,521
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (GE R L))



SAIY  2026-06-24
712 2026-06-23
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. AlLIE| 28 £ L ZHE (XM 0f| A F ) (=24 DERD)
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,559
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 8,302
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,258
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 6,059
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl



