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-5.33% -374 -374 -374 -374 -374 -374 -374
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0% 0 0 0 0 0 0 0
2.67% 187 187 187 187 187 187 187
5.33% 374 374 374 374 374 374 374
8.00% 562 562 562 562 562 562 562
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7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,125 -1,125 -1,125 -1,125 -1,125 -1,125 -1,125
-5.33% -750 -750 -750 -750 -750 -750 -750
-2.67% -375 -375 -375 -375 -375 -375 -375

0% 0 0 0 0 0 0 0
2.67% 375 375 375 375 375 375 375
5.33% 750 750 750 750 750 750 750
8.00% 1,125 1,125 1,125 1,125 1,125 1,125 1,125

KR4BO9F7A150 FATLIE2| C 2607W4 1,035.0 697
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-2.67% -46 -70 -93 -117 -142 -166 -191

0% 45 32 17 0 -18 -37 -56
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-5.33% -181 -197 -213 -229 -244 -261 =277
-2.67% -35 -50 -66 -83 -99 -115 -132

0% 32 22 12 0 -12 -25 -38
2.67% 52 48 44 38 31 23 14
5.33% 56 55 54 51 48 44 40
8.00% 57 56 56 55 54 53 51
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3. A|LI2| ¥ &0l XH = (X|CHj & Al o) AF2 M) (- HH TR
KR4A01690002 2026-09 FAI|200K| M2 259
7| Z=XH4ke] HEY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -259 -259 -259 -259 -259 -259 -259
-5.33% -173 -173 -173 -173 -173 -173 -173
-2.67% -86 -86 -86 -86 -86 -86 -86
0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 173 173 173 173 173 173 173
8.00% 259 259 259 259 259 259 259
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7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -6 -6 -6 -6 -6 -6 -6
-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% 6 6 6 6 6 6 6
8.00% 8 8 8 8 8 8 8

KR4A14680008 2026-08 KT/HE M= 5
7| ZAHtO| HE

7t -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 5
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7| =XHtO| HE

7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 29 29 29
-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% -29 -29 -29 -29 -29 -29 -29
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-8.00% -25 -25 -25 -25 -25 -25 -25
-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% 25 25 25 25 25 25 25

KR4ACF680003 2026-08 7t7tINEM = 62
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)
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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 66,787 0 66,787
Sl Xl ME 287 0 287 | &L
A &2t ME 10,498 0 10,498 | &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 1,886.44 3,772.88 5,659.31 7,545.75 9,432.19 11,318.63 13,205.06 15,091.50
‘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 1,886.44 3,772.88 5,659.31 7,545.75 9,432.19 11,318.63 13,205.06 15,091.50
'('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 0.00 369.65
W 500

739.30 1,108.95 1,478.60 1,848.25

2,217.90 2,587.55 2,957.20

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

2. OE7|A|”o| &

0.03

0.02

0.01

0.01

0.00

-0.01

-0.01

-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= 360 0 360 | ZHLH
A Xl ME 32,854 0 32,854
A &2t ME 3,859 0 3,859 | ZHL{
o] B
HWBU6-NASD100 MICRO EMIN Sep26
.00 7,329.00 14,658.00 21,987.00 29,316.00 36,645.00 43,974.00 51,303.00 58,632.00
7t
KR4A75680004-2026-08 HE{ M &
.00 369.65 739.30 1,108.95 1,478.60 1,848.25 2,217.90 2,587.55 2,957.20




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

58,632.00

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)

.00 7,329.00 14,658.00  21,987.00 .29,316.00 36,645.00 43,974.00 51,303.00
73
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SOLO| =30 AHHEZ ()
1. A= H
74 2H CH A
A INES A8 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 -
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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

o 0.00

ol 0.00 0.23 0.47 0.70 0.93 1.16 1.40

1.63

1.86

0.00

0.00

0.00

0.00 -

e

SWKEDI000185-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

0.00

0.00

0.00

—~ 0.00

— 0.00

ol 0.00 0.23 0.47 0.70 0.93 1.16 1.40

1.63

1.86

0.00

0.00

0.00

0.00 -

3. AlLI2| 2
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SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO001KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
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