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ESU6-S&P500 EMINI FUT Sep26

0.01

0.01

0.00

—~ 0.00

— 0.00 T T T 7 T
ol 0.00 1,874.44 3,748.88 5,623.31 7,497.75 9,372.19 11,246.63  13,121.06  14,995.50

0.00

0.00

-0.01

-0.01 -

e

HWAU6-SP500 MIC EMIN FUT Sep26

0.01

0.01

0.00

—~ 0.00

— 0.00 T T T ’ T
ol 0.00 1,874.44 3,748.88 5,623.31 7,497.75 9,372.19 11,246.63  13,121.06  14,995.50
A 0.00

0.00

-0.01

-0.01 -
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Al HEXA (M E 0 0 0
el MERR | ZM 0 0 0
+A HEXR  |ME 4,836 0 4,836
=4 HEA | SM 0 119 -119

AOGLDUSCC375-GLD US 07/24/26 C375 EQUITY

0.00 -

0.00

0.00

—~ 0.00

— 0.00 T T T i T T T

ol 0.00 0.41 0.83 1.24 1.65 2.06 2.48 2.89
0.00

3.30

0.00

0.00

0.00

71

GCQ6-GOLD 100 OZ FUTR Aug26

0.00

0.00

0.00

—~ 0.00

— 0.00 T

ol 0.00 1,004.70 2,009.40 3,014.10 4,018.80 5,023.50 6,028.20 7,032.90
A 0.00

8,037.60

0.00

0.00

0.00 -
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SAY  2026-07-21
71=2¢  2026-07-20

SOLEZHE[O{HHEZOTMA A=A E

M e 0 0 o1&
illgt FtEH =M 0 0 0
el {7tsd  |M= 0 1,933 -1,933| &L
A e = BEE =2 0 0 0
2. M7|A| ™| &l
KR4A50680003-2026-08 SKSIO| I AT|EME
1.76
1.32
0.88
— 0.44
3]
’lr, 0.00
SI' 0.00 878,500.00 1,757,000.00. 2,635,500.00 3,514,000.00
<‘IJ -0.44
-0.88
1.32
1.76
74
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (GE R L))
AOPLTRUAC PLTR US 07/24/26 C140 EQUITY 39
AOPLTRUAP PLTR US 07/24/26 P140 EQUITY 28
KR4A506800 2026-08 SK&IO|HAIHHME 155
4, DPYAEO| XA S3H(VaR : 99% A E|FF, 102 7|F) (THEHTHR)
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SAY  2026-07-21

71=2¢  2026-07-20
SOL.’F.’.‘JTOP3%E-|¢21|H-|E|X|§ng|_¢_(2,<_¢;)

1. A=A

KR4AM7690001-2026-09 SOL ZMTOP3IZH A EHME

0.03
0.02
0.01
— 0.01
=
==:':£ 0.00
SI' 0.00 6,908.75 13,817.50 20,726.25 27,635.00 34,543.75 41,452.50 48,361.25 55,270.00
<'IJ -0.01
-0.01
-0.02
-0.03
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4AM7690001 2026-09 SOL ZMTOPIEHAWEHME 8,683
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8,683 -8,683 -8,683 -8,683 -8,683 -8,683 -8,683
-5.33% -5,788 -5,788 -5,788 -5,788 -5,788 -5,788 -5,788
-2.67% -2,894 -2,894 -2,894 -2,894 -2,894 -2,894 -2,894
0% 0 0 0 0 0 0 0
2.67% 2,894 2,894 2,894 2,894 2,894 2,894 2,894
5.33% 5,788 5,788 5,788 5,788 5,788 5,788 5,788
8.00% 8,683 8,683 8,683 8,683 8,683 8,683 8,683
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SAY  2026-07-21
71=2¢  2026-07-20

SOL 200E}71 9| S E|HHESAEX|=(F4A)

M F75H (M= 0 0 0| =LY
{is e e e B = | 0 27,575 -27,575| & LY
el = A 19,819 0 19,819 | &Ly
A FtEH =M 0 26,677 -26,677 | kLY
F7|A ™| &l x
KR4A01690002-2026-09 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
o2
;—r' 0.00 T T T 1 T T T 1
EI' 0.00 259.66 519.33 778.99 1,038.65 1,298.31 1,557.98 1,817.64 2,077.30
<'IJ 0.00
0.00
0.00
0.00 -
74
KR4A11680001-2026-08 A M X7 HM E
0.24
0.18
0.12
— 0.06
ol
=
g, 0.00 ‘ ; ‘ ‘
Or 0.00 121,000.00 242,000.00 363,000.00 484,000.00
<‘IJ -0.06
-0.12
-0.18
0.24 -



KR4B09F7A150-A A I| 2|2 2| c 2607W4 1,035.0

0.00
0.00
0.00
— 0.00
ol
ir— 0.00 T T T X T T T 1
6" 0.00 258.75 517.50 776.25 1,035.00 1,293.75 1,552.50 1,811.25 2,070.00
4“ 0.00
0.00
0.00
0.00 -
74
KR4BO9F7A168-2 A I| 2| 22| c 2607W4 1,037.5
0.00
0.00
0.00
— 0.00
=l
;—r' 0.00 T T T 1 T T T 1
SI' 0.00 259.38 518.75 778.13 1,037.50 1,296.88 1,556.25 1,815.63 2,075.00
4“ 0.00
0.00
0.00
0.00 -
74
3. AlLI2|E &l HF (X C =40 Hd=H) CH|.EH TRl
KR4A01690002 2026-09 T AL 200K | =M= 537
7| Z=X4Ee| =
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -537 -537 -537 -537 -537 -537 -537
-5.33% -358 -358 -358 -358 -358 -358 -358
-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% 358 358 358 358 358 358 358
8.00% 537 537 537 537 537 537 537
KR4A11680001 2026-08 AHEMAPHEME 1,054
7| Z&X4te| HEd




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,054 -1,054 -1,054 -1,054 -1,054 -1,054 -1,054
-5.33% -703 -703 -703 -703 -703 -703 -703
-2.67% -351 -351 -351 -351 -351 -351 -351

0% 0 0 0 0 0 0 0
2.67% 351 351 351 351 351 351 351
5.33% 703 703 703 703 703 703 703
8.00% 1,054 1,054 1,054 1,054 1,054 1,054 1,054

KR4BO9F7A150 I[A0QZE| C 2607W4 1,035.0 948
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -792 -812 -835 -860 -888 -917 -948
-5.33% -426 -458 -491 -526 -562 -599 -637
-2.67% -112 -153 -195 -237 -280 -323 -366

0% 137 91 46 0 -46 -91 -137
2.67% 316 273 229 184 140 95 50
5.33% 432 397 359 320 280 239 198
8.00% 500 475 446 415 381 346 310

KR4BO9F7A168 I[AMORZE| C 2607W4 1,037.5 634
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -534 -546 -561 -577 -595 -614 -634
-5.33% -289 -309 -331 -354 -377 -401 -426
-2.67% -78 -105 -132 -160 -188 -216 -244

0% 90 60 30 0 -30 -60 -90
2.67% 213 184 155 125 95 66 36
5.33% 294 269 244 218 191 163 135
8.00% 341 323 304 283 260 236 212

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)

~N
~
D
~




SAY  2026-07-21

71=2¢  2026-07-20
SOLRAEH50QH A (FA]-THl )

1. A=A

2. WI|AHe & Rx
KR4A06690007-2026-09 @A '%*1504!%
0.00
0.00
0.00
— 0.00
=1
%:.r, 0.00
SI' 0.00 317.55 635.10 952.65 1,270.20 1,587.75 1,905.30 2,222.85 2,540.40
<'IJ 0.00
0.00
0.00
0.00
74
3. AlLtE| Y QX F (X[ A0 A4S H) (- HH TR
KR4A06690007 2026-09 AAEH50ME 59
7| Z=RH4te] HEH
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -59 -59 -59 -59 -59 -59 -59
-5.33% -39 -39 -39 -39 -39 -39 -39
-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% 39 39 39 39 39 39 39
8.00% 59 59 59 59 59 59 59
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SAY  2026-07-21

71=2¢  2026-07-20
SOLSKG}O| S A MU Z 22| Y 2| X| A& K| =

1. A=A

HE@R) =EX|M(1-2)
A 7t5d (M= 0 7174 7174\ U
A F7t5dH  |[ME 55,767 0 55,767 | & L{
2. TN He| &=
KR4A50680003-2026-08 SKSIO| I AT|EME
1.76
1.32
0.88
— 0.44
=
§'3=£ 0.00
EI' 0.00 878,500.00 1,757,000.00 2,635,500.00 3,514,000.00
<'IJ -0.44
-0.88
1.32
1.76
7_|:|
3. AlLE| 2 &0 AXRHE (X & A0 A ) [(GEE R )
KR4A50680003 2026-08 SKSIO|HATHHM = 4,479
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4,479 -4,479 -4,479 -4,479 -4,479 -4,479 -4,479
-5.33% -2,986 -2,986 -2,986 -2,986 -2,986 -2,986 -2,986
-2.67% -1,493 -1,493 -1,493 -1,493 -1,493 -1,493 -1,493
0% 0 0 0 0 0 0 0
2.67% 1,493 1,493 1,493 1,493 1,493 1,493 1,493
5.33% 2,986 2,986 2,986 2,986 2,986 2,986 2,986
8.00% 4,479 4,479 4,479 4,479 4,479 4,479 4,479
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SOLSKSIO| Y AMETHUZ F QI A X AFEX|

1. A=A

OH==(1) HE@R) =EX|M(1-2)
At {7tsd  |[M= 8,034 214,932 -206,897 | ZHLH
A F7t5dH  |[ME 0 538,380 -538,380| ZrLH
2. M7|A| ™| &l
KR4A50680003-2026-08 SKSIO| I AT|EME
1.76
1.32
0.88
— 0.44
3]
;:_r, 0.00
EI' 0.00 878,500.00 1,757,000.00. 2,635,500.00 3,514,000.00
H -0.44
-0.88
1.32
1.76
7_|:|
3. AlLI2|E &ol X HF (X CE=4 0 d=H) (THREH TR
KR4A50680003 2026-08 SKSIO|HATHHM = 43,242
7| Z=X4Ee| =
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 43,242 43,242 43,242 43,242 43,242 43,242 43,242
-5.33% 28,828 28,828 28,828 28,828 28,828 28,828 28,828
-2.67% 14,414 14,414 14,414 14,414 14,414 14,414 14,414
0% 0 0 0 0 0 0 0
2.67% -14,414 -14,414 -14,414 -14,414 -14,414 -14,414 -14,414
5.33% -28,828 -28,828 -28,828 -28,828 -28,828 -28,828 -28,828
8.00% -43,242 43,242 -43,242 43,242 -43,242 -43,242 43,242
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CCU6-COCOA FUTURE Sep26

5,533.00

8,299.50 9,682.75 11,066.00

6,916.25

2,766.50  4,149.75

1,383.25

0.01

0.00

0.00

0.00




157.26

889.50

640.60

-0.01
74
CTZ6-COTTON NO.2 FUTR Dec26
0.00 /
0.00 /
0.00 /
0.00 /
0-00 T T T T T T 1
0.00 19.66 39.32 58%63 98.29 117.95 137.60
0.00 /
0.00 /
0.00
0.00
77
CUG6-CORN FUTURE Sep26
0.00 /
0.00 /
0.00 /
0.00 /
0.00 T T T T T T ,
0.00 111.19 222.38 33M.75 555.94 667.13 778.31
0.00 /
0.00 /
0.00
0.00
77
KCU6-COFFEE 'C' FUTURE Sep26
0.00 /
0.00 /
0.00 /
0.00 /
0-00 T T T T T T 1
0.00 80.08 160.15 24M.30 400.38 480.45 560.53
0.00 /
0.00 /
0.00 /




0.00

712

KR4A75680004-2026-08 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 369.68 739.35 1,109.03 1,478.7 1,848.38 2,218.05 2,587.73 2,957.40

0.00

0.00

o~
o~
o~

0.00

0.00

72

KWU6-KC HRW WHEAT FUT Sep26

0.00

0.00

0.00

0.00

/

.00 183.06 366.13 549.19 732.25 915.31 1,098.38 1,281.44 1,464.50

0.00

/

0.00

/

0.00

0.00

72

SBV6-Sugar #11 (WORLD) Oct26

0.00

0.00

0.00

0.00

/

0.00

.00 3.71 7.42 11.12 14.83 18.54 22.25 25.95 29.66

0.00

/

0.00

/

0.00

/
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SMZ6-SOYBEAN MEAL FUTR Dec26

0.00

0.00

0.00

0.00

/

0.00

.00 79.63

T T

159.25

238.88 318.50 398.13

T

477.75

T 1

557.38 637.00

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 300.75

T T

601.50

902.25 ,203.00 1,503.75

T

1,804.50

T 1

2,105.25 2,406.00

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 170.69

T T

341.38

512.06 682.75 853.44

T

1,024.13

T 1

1,194.81 1,365.50

0.00

/

0.00

/

0.00

/
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SAY  2026-07-21
71=2¢  2026-07-20

ADtEQIHA R
A a3

519

3,796

19

=

KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

259.66 519.33 778.99 1,038.65 1,298.31 1,557.98 1,817.64

2,077.30

0.00

0.00

0.00

0.00 -

0.24

0.18

0.12

0.06

0.00

-0.06

-0.12

-0.18

-0.24

712

KR4A11680001-2026-08 A M X7 HM E

.00

121,000.00 242,000.00 363,000.00

484,000.00




KR4A14680008-2026-08 KTZHEH M=

0.05
0.04
0.03
— 0.01
ol
;ir- 0.00 T 7 T )
3" 0.00 26,500.00 53,000.00 79,500.00 106,000.00
4“ -0.01
-0.03
-0.04
-0.05 -
7t
KR4A50680003-2026-08 SKSIO| I AT|EME
1.76
1.32
0.88
— 0.44
=1
;_r, 0.00 T ¥ T )
6r 0.00 878,500.00 1,757,000.00. 2,635,500.00 3,514,000.00
M o4
-0.88
1.32
1.76
7t
3. A|LI2| ¥ &0l XH = (X|CHj & Al o) AF2 M) (- HH TR
KR4A01690002 2026-09 T AL 200K | =M= 289
7| Z=RH4te] HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -289 -289 -289 -289 -289 -289 -289
-5.33% -193 -193 -193 -193 -193 -193 -193
-2.67% -96 -96 -96 -96 -96 -96 -96
0% 0 0 0 0 0 0 0
2.67% 96 96 96 96 96 96 96
5.33% 193 193 193 193 193 193 193
8.00% 289 289 289 289 289 289 289
KR4A11680001 2026-08 AHEMAPHEME 8
7| ZE=RH4te] HE N




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3

0% 0 0 0 0 0 0 0
2.67% 3 3 3 3 3 3 3
5.33% 5 5 5 5 5 5 5
8.00% 8 8 8 8 8 8 8

KR4A14680008 2026-08 KT/HE M= 5
7|x=XHAte| HEH

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% -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 5

KR4A50680003 2026-08 SKSIO|HATNEM = 28
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 28 28 28 28 28 28 28
-5.33% 19 19 19 19 19 19 19
-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% -19 -19 -19 -19 -19 -19 -19
8.00% -28 -28 -28 -28 -28 -28 -28

4. IPEEEQ| Z|CHEMO Y FH(VaR : 99%HE|FE,10U7|F) (CH:akR)
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SAY  2026-07-21
71=2¢  2026-07-20
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KR4B0168A693 T A1]200 C 202608 1,170.0 2,209

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,226 -1,361 -1,510 -1,672 -1,843 -2,023 -2,209
-5.33% -573 -731 -903 -1,084 -1,273 -1,470 -1,671
-2.67% 48 -134 -326 -526 -733 -944 -1,160
0% 633 429 217 0 -222 -447 -675
2.67% 1,179 955 727 494 259 22 -217
5.33% 1,685 1,445 1,202 957 710 463 214
8.00% 2,149 1,896 1,642 1,387 1,131 876 620
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-5.33% -74 -95 -118 -142 -167 -193 -220
-2.67% 7 -17 -42 -69 -96 -124 -153
0% 84 57 29 0 -29 -59 -89
2.67% 155 126 95 65 34 2 -29
5.33% 221 190 157 125 93 60 27
8.00% 282 248 215 181 148 114 80
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-8.00% -129 -143 -159 -176 -194 -213 -233
-5.33% -60 -77 -95 -114 -134 -155 -176
-2.67% 5 -14 -34 -55 -77 -99 -122
0% 67 45 23 0 -23 -47 -71
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KR4A01690002 2026-09 DA I200X| =M E 62
7| Z=X4ke| H-5d
74 -25.00% -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 -4 -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
KR4A05680009 2026-08 O|L|ZAT200 ME 33
7| Z=X2to| HEd
74 -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% -1 -1 -11 -1 -11 -11 -11
0% 0 0 0 0 0 0 0
2.67% 11 1 11 1 11 1 1
5.33% 22 22 22 22 22 22 22
8.00% 33 33 33 33 33 33 33
KR4A11680001 2026-08 AHEMXINE M Z 4
7| ZEXtato| HEd
74 -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
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8.00% 4 4 4 4 4 4 4

KR4A14680008 2026-08 KT/HE M= 5
7| Z=Xtte] HEY

A -25.00% -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 2
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8.00% 5 5 5 5 5 5 5
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7t -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
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -14 -14 -14 -14 -14 -14 -14
-5.33% -9 -9 -9 -9 -9 -9 -9
-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
5.33% 9 9 9 9 9 9
8.00% 14 14 14 14 14 14 14
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Z el Bls

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 11 11 11 11 11 11
-5.33% 8 8 8 8 8 8 8
-2.67% 4 4 4 4 4 4 4

0% 0 0 0 0 0 0 0
2.67% -4 -4 -4 -4 -4 -4 -4
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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

KR4ACB680007 2026-08 StetE R M/ EM = 1
7|x=XHAte| HEH

74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0

0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
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KR4A01690002 2026-09 ZAT|200K| =M= 1,941

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,941 -1,941 -1,941 -1,941 -1,941 -1,941 -1,941
-5.33% -1,294 -1,294 -1,294 -1,294 -1,294 -1,294 -1,294
-2.67% -647 -647 -647 -647 -647 -647 -647
0% 0 0 0 0 0 0 0
2.67% 647 647 647 647 647 647 647
5.33% 1,294 1,294 1,294 1,294 1,294 1,294 1,294
8.00% 1,941 1,941 1,941 1,941 1,941 1,941 1,941
KR4AOK680001 2026-08 MAAMENEME 26

7| =Xl HEH
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
KR4A11680001 2026-08 Af d™MAIHE M E 289

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -289 -289 -289 -289 -289 -289 -289
-5.33% -193 -193 -193 -193 -193 -193 -193
-2.67% -96 -96 -96 -96 -96 -96 -96
0% 0 0 0 0 0 0 0
2.67% 9% 96 9 9 96 9% 9%
5.33% 193 193 193 193 193 193 193
8.00% 289 289 289 289 289 289 289
KR4A14680008 2026-08 KT/HEME 6

Z el Bls
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -6 -6 -6 -6 -6 -6 -6
-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 4
8.00% 6 6 6 6 6 6 6
KR4A1Q680004 2026-08 Of O| | YI7HHM Z 53
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -53 -53 -53 -53 -53 -53 -53
-5.33% -35 -35 -35 -35 -35 -35 -35
-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% 35 35 35 35 35 35 35
8.00% 53 53 53 53 53 53 53

KR4A23680007 2026-08 &f 37| /EM = 24
7|x=XHAte| HEH

7t -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

KR4A50680003 2026-08 SKSIO|HATNEM = 167
7|E=XHAte| HSH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 167 167 167 167 167 167 167
-5.33% 111 111 111 111 111 111 111
-2.67% 56 56 56 56 56 56 56

0% 0 0 0 0 0 0 0
2.67% -56 -56 -56 -56 -56 -56 -56
5.33% -111 -111 -111 -111 -111 -111 -111
8.00% -167 -167 -167 -167 -167 -167 -167

KR4AB0680002 2026-08 LGREZHAVNEM = 24
22 Ea

7t -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

KR4ACF680003 2026-08 7t7t7/NE M= 61
7| BXHte| MBS

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% 41 41 41 41 41 41 41
-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% -41 -41 -41 -41 -41 -41 -41
8.00% -61 61 -61 61 -61 -61 -61
KR4AD8680000 2026-08 ALCHEH DI IfHM = 10

7| =R AbO| EH 5
A -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 -3 -3
5.33% -7 -7 -7 -7 -7 -7 -7
8.00% -10 -10 -10 -10 -10 -10 -10
KR4ADD680004 2026-08 M MANE M= 21

7| ZRHAto| HE Y
7t -25.00%| -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 7
0% 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
4. IPEEES| XL &MY FH(VaR : 99%HE|TFE,10U7|F) (G EE))




U7|AHe| &

0.01

0.01

0.00

0.00

0.00

0.00

0.00

-0.01

-0.01

0.01

0.01

0.00

0.00

0.00

0.00

0.00

-0.01

SAY  2026-07-21
71=2¢  2026-07-20

0| 3S&P500Q A 2 (F AT} EH)
v (o1 0=

M INES Ma 0 0 0

M NES ME 0 0 o/
M E3t Ma 0 0 O|ZHLH
A NES ME 66,373 0 66,373

A Xl ME 286 0 286 | &Ly
A S35t MNE 10,499 0 10,499 | &Ly

o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,874.44 3,748.88 5,623.31 7,497.75 9,372.19 11,246.63 13,121.06 14,995.50
74
HWAUG6-SP500 MIC EMIN FUT Sep26

.00 1,874.44 3,748.88 5,623.31 7,497.75 9,372.19 11,246.63 13,121.06 14,995.50




-0.01 -

712

KR4A75680004-2026-08 | ME

0.00

0.00

0.00

— 0.00

o 0.00 :
ol 0.00 369.68
W 500

739.35 1,109.03 1,478.70 1,848.38

2,218.05 2,587.73 2,957.40

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

KR4A756800 2026-08 HHME

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

=
H0
i
o
{0

>
o
o
=)



SAY  2026-07-21
71=2¢  2026-07-20

O] ZLIAEH00QH A B (FA]-THEH)
v (o1 0=

M {715 |ME 0 Ly
illgt NES ME 0
M E3t Ma 0 0 O|ZHLH
A e 354 0 354 |ZtLY
el Xl ME 32,262 0 32,262
A =Kl ME 3,859 0 3,859 | ZFLY
TE7|A|He| &=
HWBUG6-NASD100 MICRO EMIN Sep26
0.03
0.02
0.01
0.01
0.00 T T T ? T T T )
0.00 7,193.31 14,386.63 21,579.94 28,773.25 35,966.56 43,159.88 50,353.19 57,546.50
-0.01
-0.01
-0.02
-0.03 -
74
KR4A75680004-2026-08 HE{ M &
0.00
0.00
0.00
0.00
0-00 T T T J T T T 1
0.00 369.68 739.35 1,109.03 1,478.70 1,848.38 2,218.05 2,587.73 2,957.40
0.00
0.00
0.00




0.00 -

0.03

0.02

0.01

—~ 0.01

— 0.00

-0.01

-0.01

-0.02

-0.03 -

3. AlLtE2| 2

712

NQU6-NASDAQ 100 E-MINI Sep25

57,546.50

.00 7,193.31 14,386.63  21,579.94 28,773.25  35,966.56  43,159.88  50,353.19
73
H 2 REHSE 043

HWBUG6 NASD100 MICRO EMIN Sep26
KR4A7568002026-08 HHME
NQU6 NASDAQ 100 E-MINI Sep25

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

N
[
(9]
~



Q' 2026-07-21
Q' 2026-07-20

SOLO| 2302 MAHHES ()

2 ch&f

M INES e 0 0%
A K| A2l 307,107 0 307,107 | &

U7IAHe| &

A

=

SWKEDI000176-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

0.00

0.00
0.00

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

0.00

0.00

0.00

0.00 -

71

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

0.00

0.00

0.00

0.00

0.00
0.00

0.24 0.48 0.72 0.96 1.20 1.44 1.68

1.92

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 -

SWKEDI000184-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

.00 0.24 0.47 0.71 0.94 1.18 1.41 1.65 1.88
e
SWKEDI000185-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.24 0.47 0.71 0.94 1.18 1.41 1.65 1.88

3. MLIE| 28 £YFZHFE L0 ESH)

SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

4. TIPS AEC| XCHEHU U (VaR : 99%LEITE,10Y7|F)

m
£
15
2
o



