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KR4B0168A693 T A1]200 C 202608 1,170.0 2,245

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,203 -1,352 -1,514 -1,686 -1,866 -2,053 -2,245
-5.33% -537 -711 -895 -1,087 -1,285 -1,488 -1,694
-2.67% 87 -111 -315 -525 -738 -956 -1,175
0% 664 447 225 0 -228 -457 -688
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2.67% 153 123 92 62 31 1 -30
5.33% 214 182 151 119 87 56 24
8.00% 268 236 204 171 139 107 74
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-5.33% -55 -73 -92 -111 -132 -153 -174
-2.67% 9 -11 -32 -54 -76 -98 -121
0% 68 46 23 0 -23 -47 -71
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3. AlLt2|E ol XHF (XA HSH) (SRl )
KR4A01690002 2026-09 FAT|200X| =M= 64
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -64 -64 -64 -64 -64 -64 -64
-5.33% -43 -43 -43 -43 -43 -43 -43
-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% 43 43 43 43 43 43 43
8.00% 64 64 64 64 64 64 64
KR4A05680009 2026-08 O|L|ZAI200 M= 34
7| BXHte| HE
74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -34 -34 -34 -34 -34 -34 -34
-5.33% -23 -23 -23 -23 -23 -23 -23
-2.67% -11 -11 -1 -11 -11 -1 -1
0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 23 23 23 23 23 23 23
8.00% 34 34 34 34 34 34 34
KR4A11680001 2026-08 f TR E M= 4
7| BXHte| MBS
74 -2500%| -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
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
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR4A1Q680004 2026-08 Of O| | Y7HHM = 4

7| ZRHAto| HE Y
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
KR4A40680006 2026-08 StLtEAIF/HE M= 13

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -13 -13 -13 13 -13 -13 -13
-5.33% -9 -9 -9 -9 -9 -9 -9
-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
5.33% 9 9 9 9 9 9 9
8.00% 13 13 13 13 13 13 13
KR4A50680003 2026-08 SKSIO| AT HM = 12

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 12 12 12 12
-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
5.33% -8 -8 -8 -8 -8 -8 -8
8.00% -12 -12 -12 -12 -12 -12 -12
KR4AB0680002 2026-08 LGREZHANEM = 2

7| =Rk




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

0% 0 0 0 0 0
2.67% 1 1 1 1 1
5.33% 1 1 1 1 1
8.00% 2 2 2 2 2
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7| =3
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-5.33% -1 -1 -1 -1 -1
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KR4A01690002 2026-09 ZAT|200K| =M= 1,868

7| Z=Xtte] HEY
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,868 -1,868 -1,868 -1,868 -1,868 -1,868 -1,868
-5.33% -1,245 -1,245 -1,245 -1,245 -1,245 -1,245 -1,245
-2.67% -623 -623 -623 -623 -623 -623 -623
0% 0 0 0 0 0 0 0
2.67% 623 623 623 623 623 623 623
5.33% 1,245 1,245 1,245 1,245 1,245 1,245 1,245
8.00% 1,868 1,868 1,868 1,868 1,868 1,868 1,868
KR4A0K680001 2026-08 MAAMENEME 28

7| =Xl HEH
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% -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% 28 28 28 28 28 28 28
KR4A11680001 2026-08 I d™AIHEH M E 307

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -307 -307 -307 -307 -307 -307 -307
-5.33% -204 -204 -204 -204 -204 -204 -204
-2.67% -102 -102 -102 -102 -102 -102 -102
0% 0 0 0 0 0 0 0
2.67% 102 102 102 102 102 102 102
5.33% 204 204 204 204 204 204 204
8.00% 307 307 307 307 307 307 307
KR4A14680008 2026-08 KT/HEME 6

7|E=XpAte| HEH
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
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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

KR4A50680003 2026-08 SKSIO|HATHHM Z 173
7|x=XHAte| HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 173 173 173 173 173 173 173
-5.33% 116 116 116 116 116 116 116
-2.67% 58 58 58 58 58 58 58

0% 0 0 0 0 0 0 0
2.67% -58 -58 -58 -58 -58 -58 -58
5.33% -116 -116 -116 -116 -116 -116 -116
8.00% -173 -173 -173 -173 -173 -173 -173

KR4AB0680002 2026-08 LGREZHAVNEM = 24
7|E=XHAte| HSH

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
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7| BXHte| HE

7t -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 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

4, IPYHEQ| X|CHEMOHFH(VaR : 99%HE|FE,10U7|F) (EH:aER)




SAY  2026-07-22
712 2026-07-21

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 66,258 0 66,258
Sl Xl ME 285 0 285 | &Ly
A &2t ME 10,458 0 10,458 | &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 1,871.06 3,742.13 5,613.19 7,484.25 9,355.31 11,226.38 13,097.44 14,968.50
‘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 1,871.06 3,742.13 5,613.19 7,484.25 9,355.31 11,226.38 13,097.44 14,968.50
'('IJ 0.00
0.00
-0.01




-0.01 -

712

KR4A75680004-2026-08 2| ME

0.00

0.00

0.00

—~ 0.00

o7 0.00 :
ol 0.00 368.25
W 500

736.50 1,104.75 1,473.00 1,841.25

2,209.50 2,577.75 2,946.00

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

KR4A756800 2026-08 HHME

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

=
H0
1E
o
{0



SAY  2026-07-22
712 2026-07-21

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

2. OE7|A|”o| &

A {715 |ME 0 Ly
tllgt NES ME 0
A E3t ME 0 0 O|ZtLH
A FtEH (M= 354 0 354 |ZtLY
A Al d= 32,275 0 32,275
A &2t M= 3,845 0 3,845 | kLY
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 7,194.69 14,389.38 21,584.06 28,778.75 35,973.44 43,168.13 50,362.81 57,557.50
-0.01
-0.01
-0.02
-0.03 -
7t
KR4A75680004-2026-08 HE{ M &
0.00
0.00
0.00
0.00
0-00 T T T J T T T 1
0.00 368.25 736.50 1,104.75 1,473.00 1,841.25 2,209.50 2,577.75 2,946.00
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. AlLtE| 2

712

NQU6-NASDAQ 100 E-MINI Sep25

57,557.50

.00 7,194.69 14,389.38  21,584.06 28,778.75  35,973.44  43,168.13  50,362.81
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)

=
H0
1E
o
{0



SAY  2026-07-22
712 2026-07-21
SOLO| =30 AHHEZ ()
1. A= H
74 2H CH A
A INES e 0 0%
A K| A2l 305,287 0 305,287 | &t
2. M7|A|-He| &l x

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 -



SWKEDI000184-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 0.23 0.47 0.70 0.93 1.16 1.40 1.63 1.86
4“ 0.00
0.00
0.00
0.00 -
74
SWKEDI000185-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 0.23 0.47 0.70 0.93 1.16 1.40 1.63 1.86
(-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 7,777
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,052
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 7,943
SWKEDI0001 KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 5,602
4. TPHMEQ| X|Cf&=Ho 43 M (VaR : 9% MEIFTE, 10U 7|F) (G- EH TRl



