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0.03
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3.ALE| Y &R HF (XM HSH) (TH:EH TERl)
KR4AM7690001 2026-09 SOL ZMTOPIEHAWEHME 8,390
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8,390 -8,390 -8,390 -8,390 -8,390 -8,390 -8,390
-5.33% -5,594 -5,594 -5,594 -5,594 -5,594 -5,594 -5,594
-2.67% -2,797 -2,797 -2,797 -2,797 -2,797 -2,797 -2,797
0% 0 0 0 0 0 0 0
2.67% 2,797 2,797 2,797 2,797 2,797 2,797 2,797
5.33% 5,594 5,594 5,594 5,594 5,594 5,594 5,594
8.00% 8,390 8,390 8,390 8,390 8,390 8,390 8,390
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KR4A01690002-2026-09 A 1| 200X| =M E
0.00
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0.00
0.00 T T T J T T T 1
0.00 239.19 478.38 717.56 956.75 1,195.94 1,435.13 1,674.31 1,913.50
0.00
0.00
0.00
0.00 -
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KR4A11680001-2026-08 A M X7 HM E
0.22
0.17
0.11
0.06
0-00 T T T 1
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KR4A01690002 2026-09 [AL|200K|$ME 492
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -492 -492 -492 -492 -492 -492 -492
-5.33% -328 -328 -328 -328 -328 -328 -328
-2.67% -164 -164 -164 -164 -164 -164 -164
0% 0 0 0 0 0 0 0
2.67% 164 164 164 164 164 164 164
5.33% 328 328 328 328 328 328 328
8.00% 492 492 492 492 492 492 492
KR4A11680001 2026-08 AHEMAPHEME 950
7| Z=ApLO| HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -950 -950 -950 -950 -950 -950 -950
-5.33% -634 -634 -634 -634 -634 -634 -634
-2.67% -317 -317 -317 -317 -317 -317 -317

0% 0 0 0 0 0 0 0
2.67% 317 317 317 317 317 317 317
5.33% 634 634 634 634 634 634 634
8.00% 950 950 950 950 950 950 950
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7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,367 -1,367 -1,367 -1,367 -1,367 -1,368 -1,369
-5.33% -906 -906 -907 -908 -909 -911 -914
-2.67% -446 -447 -448 -451 -454 -459 -466

0% 12 10 6 0 -8 -18 -30
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5.33% 609 599 587 573 558 541 523
8.00% 884 866 847 826 804 782 759

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

©
0N
o
~




SAY  2026-07-29
712 2026-07-28

KR4A06690007-2026-09 A A EH50M &

0.00
0.00
0.00
— 0.00
=1
%:.r, 0.00
?II; 0.00 298.88 597.75 896.63 1,195.50 1,494.38 1,793.25 2,092.13 2,391.00
0.00
0.00
0.00
0.00
74
3. AlLtE| Y QX F (X[ A0 A4S H) (TH:EH TERl)
KR4A06690007 2026-09 AAEH50ME 55
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7tA -25.00% -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
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KR4A50680003 2026-08 SKSIO|HATHHM = 42,750
7| Z=X4Ee| =
7tA -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42,750 42,750 42,750 42,750 42,750 42,750 42,750
-5.33% 28,500 28,500 28,500 28,500 28,500 28,500 28,500
-2.67% 14,250 14,250 14,250 14,250 14,250 14,250 14,250
0% 0 0 0 0 0 0 0
2.67% -14,250 -14,250 -14,250 -14,250 -14,250 -14,250 -14,250
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8.00% -42,750 -42,750 -42,750 -42,750 -42,750 -42,750 -42,750
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CCU6-COCOA FUTURE Sep26

5,100.00

7,650.00 8,925.00 10,200.00

6,375.00

2,550.00 3,825.00

1,275.00

0.01

0.00

0.00

0.00




161.76

903.50

649.10

-0.01
7%
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 20.22 40.44 GOMSS 101.10 121.32 141.54
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 ,
0.00 112.94 225.88 33M.75 564.69 677.63 790.56
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 81.14 162.28 24%.55 405.69 486.83 567.96
0.00 /
0.00 /
0.00 /
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KR4A75680004-2026-08 | ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 365.45 730.90 1,096.35 1,461.8 1,827.25 2,192.70 2,558.15 2,923.60

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

/

.00 182.25 364.50 546.75 729.00 911.25 1,093.50 1,275.75 1,458.00

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 3.65 7.29 10.94 14.58 18.23 21.87 25.52 29.16

0.00

/

0.00

/

0.00

/
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0.00

0.00

0.00

0.00

/

0.00

.00 81.03

T T

162.05

243.08 324.10 405.13

T

486.15

T 1

567.18 648.20

0.00

/

0.00

/

0.00

0.00

0.00

72

SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 303.44

T T

606.88

910.31 ,213.75 1,517.19

T

1,820.63

T 1

2,124.06 2,427.50

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 165.00

T T

330.00

495.00 660.00 825.00

T

990.00

T 1

1,155.00 1,320.00

0.00

/

0.00

/

0.00

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

0.00

0.00

0.00

0.00

0.00

239.19 478.38 717.56 956.75 1,195.94

1,435.13

1,674.31

1,913.50

0.00

0.00

0.00

0.00 -

712

KR4A05680009-2026-08 O|L| 2 A 1i|200 ME

0.00

0.00

0.00

0.00

0.00

238.24 476.48 714.72 952.96 1,191.20

1,429.44

1,667.68

1,905.92

0.00

0.00

0.00

0.00 -



0.22

0.17

0.11

0.06

0.00

-0.06

-0.11

-0.17

-0.22

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

KR4A11680001-2026-08 A M X7 H M E

/

/

/

/

.00 110,250.00 /éVOO.OO 330,750.00

1

441,000.00

/

/

72

KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 27,000.00 /6(30.00 81,000.00

1

108,000.00

/

/

72

KR4A19680003-2026-08 7| Ot 7 H M &

N

o~

~.

.00 61,250.00 122,5%0\ 183,750.00

1

245,000.00




3. AlLIZ|S S 20T EHE (A THA L0 4 )

ol
6-09 DA L|200X| =M=

KR4A01690002 202 227

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -227 227 -227 -227 -227 -227 -227
-5.33% -151 -151 -151 -151 -151 -151 -151
-2.67% -76 -76 -76 -76 -76 -76 -76
0% 0 0 0 0 0 0 0
2.67% 76 76 76 76 76 76 76
5.33% 151 151 151 151 151 151 151
8.00% 227 227 227 227 227 227 227
KR4A05680009 2026-08 O|L|ZAI200 M2 26

7| ZRHAto| HE Y
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% -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% 26 26 26 26 26 26 26
KR4A11680001 2026-08 Af d™MAIHE M E 7

7| = XAt HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7 -7 -7 -7 -7 -7 -7
-5.33% -5 -5 -5 -5 -5 -5 -5
-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% 5 5 5 5 5 5 5
8.00% 7 7 7 7 7 7 7
KR4A14680008 2026-08 KT/HE M= 5

7| =XHAto| HE Y
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 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
KR4A19680003 2026-08 7|Ot7/EM = 7




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 5 5 5 5 5 5 5
-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% -5 -5 -5 -5 -5 -5 -5
8.00% -7 -7 -7 -7 -7 -7 -7
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KR4B0168A693-T A 1| 200 C 202608 1,170.0

0.00

0.00
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KR4C0168A683-T A 1| 200 P 202608 1,167.5

0.00

0.00

0.00

0.00

0.00

291.88 583.75 875.63 1,167.50 1,459.38 1,751.25 2,043.13
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0.00

0.00
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KR4C0168A691-T A I|200 P 202608 1,170.0

0.00

0.00

0.00

0.00

0.00

.00

292.50

585.00

877.50

1,170.00

1,462.50

1,755.00

2,047.50

2,340.00

0.00

0.00

0.00 -

3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4B0168A693 T A1]200 C 202608 1,170.0 2,182

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,860 -1,886 -1,924 -1,972 -2,032 -2,102 -2,182
-5.33% -1,144 -1,182 -1,232 -1,296 -1,370 -1,455 -1,549
-2.67% -438 -491 -558 -637 -727 -828 -937
0% 251 181 97 0 -107 -224 -348
2.67% 921 831 727 612 488 355 216
5.33% 1,566 1,455 1,331 1,198 1,056 908 754
8.00% 2,180 2,047 1,904 1,753 1,596 1,433 1,266
KR4C0168A683 FAT]200 P 202608 1,167.5 279

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -238 -241 -246 -252 -260 -269 -279
-5.33% -146 -151 -157 -166 -175 -186 -199
-2.67% -56 -62 -71 -81 -93 -106 -120
0% 33 24 13 0 -14 -29 -45
2.67% 118 107 93 78 62 45 27
5.33% 201 186 170 153 135 116 96
8.00% 279 262 243 224 204 183 161
KR4C0168A691 T AT200 P 202608 1,170.0 224

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -191 -193 -197 -202 -208 -216 -224
-5.33% -117 -121 -126 -133 -141 -149 -159
-2.67% -45 -50 -57 -65 -75 -85 -96
0% 26 19 10 0 -1 -23 -36
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AOFEKRX300Q1 8l A o (F A THHH)

A S
Of==(1) O &= (2)
Mt e = A 489 252 237| &L
A FEH (M= 3,433 98 3,335 | ZtLY
TEZ|A| el &=
KR4A01690002-2026-09 A A 1| 200X| =M E

0.00

0.00

0.00
— 0.00
ol
E‘r' 0.00 T T T 1 T T T 1
ol 0.00 239.19 478.38 717.56 956.75 1,195.94 1,435.13 1,674.31 1,913.50
<‘IJ 0.00

0.00

0.00

0.00 -
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KR4A05680009-2026-08 O|L| 2 A 1i|200 ME

0.00

0.00

0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 238.24 476.48 714.72 952.96 1,191.20 1,429.44 1,667.68 1,905.92
<‘IJ 0.00

0.00

0.00

0.00 -
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0.03

0.00

-0.03
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-0.09
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KR4A11680001-2026-08 A M X7 H M E

/

/

/

/

.00 110,250.00 /éVOO.OO 330,750.00

1

441,000.00

/

/
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KR4A14680008-2026-08 KTZHE M E

/

/

/

/

.00 27,000.00 /6(30.00 81,000.00

1

108,000.00

/

/

72

KR4A19680003-2026-08 7| Ot 7 H M &

N

o~

~.

.00 61,250.00 122,5%0\ 183,750.00

1

245,000.00




KR4A1Q680004-2026-08 O|O| L| L 7/HE M E

0.33 /

0.25 /

0.17 /
— 0.08
-nl-J /
=
f,, 0.00 . ; .
Or 0.00 166,750.00 /é'O0.00 500,250.00 667,000.00
A os /

-0.17 /

-0.25

-0.33

7t
KR4A40680006-2026-08 StLIZ S8 X|FIHEME

0.12 /

0.09 /

0.06 /
— 0.03
z /
=]
g_, 0.00 ‘ . )
Or 0.00 61,400.00 /t{,S'O0.00 184,200.00 245,600.00
A 03 /

-0.06 /

-0.09

-0.12

7t
KR4AB0680002-2026-08 LG EHA/WEME

0.01 /

0.01 /

0.01 /
= 0.00
o /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 3,637.50 7,275.00 10,9%0.00 18,187.50 21,825.00 25,462.50 29,100.00
4 0.00 /

-0.01 /

-0.01

-0.01



KR4ACB680007-2026-08 $3I& S MI|HME
0.02
0.02
0.01
— 0.01
3]
;ir— 0.00 T 7 T T T )
Bl' 0.00 5,925.00 11,850.00 17,775.00 23,700.00 29,625.00 35,550.00 41,475.00 47,400.00
-({J -0.01
-0.01
-0.02
-0.02 -
74
3. ALE| 2 &0l xH T (x| &40 A S H) (THR|: TR
KR4A01690002 2026-09 DA I200X| =M E 57
7| Z=X4ke| H-5d
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -57 -57 -57 -57 -57 -57 -57
-5.33% -38 -38 -38 -38 -38 -38 -38
-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% 38 38 38 38 38 38 38
8.00% 57 57 57 57 57 57 57
KR4A05680009 2026-08 O|L|ZAT200 ME 38
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -38 -38 -38 -38 -38 -38 -38
-5.33% -25 -25 -25 -25 -25 -25 -25
-2.67% -13 -13 -13 -13 -13 -13 -13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 25 25 25 25 25 25 25
8.00% 38 38 38 38 38 38 38
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% -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
KR4A14680008 2026-08 KTZHE M E 5

7| = XL HEY
7tA -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
KR4A19680003 2026-08 Z|Ot7f{E M = 4

7| = AL HE
7tA -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
KR4A1Q680004 2026-08 O|O|L|LE M= 3

7|Z=ApLto| HE
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3 -3 -3 -3 -3 -3 -3
-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% 3 3 3 3 3 3 3
KR4A40680006 2026-08 SILIZ X FHEM = 9

7|Z=ApLto| HE
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -9 -9 -9 -9 -9 -9 -9
-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% 9 9 9 9 9 9 9
KR4AB0680002 2026-08 LGREHAMNEME 2

7| =Rkl

=
[S)

C




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

4, GPAME| x| Cf&Mo 22U (VaR : 99%MEIFF, 102U 7|F) (T4 DER)
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0.04 -
0.03
0.02
—~ 0.01
&
;i 0.00 T T T j T T T )
?II; 0.00 8,975.00 17,950.00 26,925.00 35,900.00 44,875.00 53,850.00 62,825.00 71,800.00
-0.01
-0.02
-0.03
-0.04
74
3. AlL2| 2 o X F (X Ao dI ) (EHI: Y TER)
KR4A01690002 2026-09 TAT|200K| =M= 2,024
7|E=XHAte| HSH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,024 -2,024 -2,024 -2,024 -2,024 -2,024 -2,024
-5.33% -1,349 -1,349 -1,349 -1,349 -1,349 -1,349 -1,349
-2.67% -675 -675 -675 -675 -675 -675 -675
0% 0 0 0 0 0 0 0
2.67% 675 675 675 675 675 675 675
5.33% 1,349 1,349 1,349 1,349 1,349 1,349 1,349
8.00% 2,024 2,024 2,024 2,024 2,024 2,024 2,024
KR4AOK680001 2026-08 A AAENEME 29
7| BXHte| HE
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% -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
KR4A11680001 2026-08 & dTANEME 260
7| BXHte| MBS
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -260 -260 -260 -260 -260 -260
-5.33% -174 -174 -174 -174 -174 -174 -174
-2.67% -87 -87 -87 -87 -87 -87 -87
0% 0 0 0 0 0 0 0




2.67% 87 87 87 87 87 87 87
5.33% 174 174 174 174 174 174 174
8.00% 260 260 260 260 260 260 260

KR4A14680008 2026-08 KT/HE M= 6
7| Z=Xtte] HEY

A -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 0
2.67% 2 2 2 2 2 2
5.33% 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6
KR4A19680003 2026-08 7|Ot/HE M= 78
7| =Xl HEH

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 78 78 78 78 78 78 78
-5.33% 52 52 52 52 52 52 52
-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% -52 -52 -52 -52 -52 -52 -52
8.00% -78 -78 -78 -78 -78 -78 -78

KR4A1Q680004 2026-08 Of O| | Y7HHM = 48
Z el Bls

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-2.67% -16 -16 -16 -16 -16 -16 -16

0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 32 32 32 32 32 32 32
8.00% 48 48 48 48 48 48 48

KR4A40680006 2026-08 StLtEAIFHE M= 74
Z el Bls

7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 74 74 74 74 74 74 74
-5.33% 50 50 50 50 50 50 50
-2.67% 25 25 25 25 25 25 25

0% 0 0 0 0 0 0 0
2.67% -25 -25 -25 -25 -25 -25 -25
5.33% -50 -50 -50 -50 -50 -50 -50
8.00% 74 -74 -74 -74 -74 -74 -74

KR4AB0680002 2026-08 LGREZHANEM = 25

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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 77t/ |EM = 62
7|x=XHAte| HEH

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% 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% -62 -62 -62 -62 -62 -62 -62

4. IPEEEQ| Z|CHEMO Y FH(VaR : 99%HE|FE,10U7|F) (EH/:HHTkR)




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  2026-07-29
712 2026-07-28

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 K| MNE 69,223 0 69,223

A Xl ME 171 0 171 &L
A S35t ME 10,379 0 10,379 | &Ly

o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,862.06 3,724.13 5,586.19 7,448.25 9,310.31 11,172.38 13,034.44 14,896.50
74
HWAUG6-SP500 MIC EMIN FUT Sep26

.00 1,862.06 3,724.13 5,586.19 7,448.25 9,310.31 11,172.38 13,034.44 14,896.50




-0.01 -

712

KR4A75680004-2026-08 | ME

0.00
0.00
0.00
— 0.00
3]
;L 0.00 T T T J T T T 1
BF 0.00 365.45 730.90 1,096.35 1,461.80 1,827.25 2,192.70 2,558.15 2,923.60
4“ 0.00
0.00
0.00
0.00 -
74
3. ALI2|E £l X HF (X|CHE=4 0|3 H) (THI B TR
ESU6 S&P500 EMINI FUT Sep26 5,538
HWAU6 SP500 MIC EMIN FUT Sep26 14
KR4A7568002026-08 He{ME 830
4, DPHAEO| ZCf&=AM oS3 U(VaR : 99%AE|FF,1027|F) (GE R L))

:h
~
©
D



SAY  2026-07-29
712 2026-07-28

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

Mt e = A 0 U
{is e NES ME 0
Mt &3t ME 0 0 0| &
A e 678 0 678|ZtLY
el Xl ME 32,478 0 32,478
A =Kl ME 3,815 0 3,815 | ZkLY
TE7|A|He| &=
HWBU6-NASD100 MICRO EMIN Sep26
0.03
0.02
0.01
0.01
0.00 T T T ? T T T )
0.00 7,047.50 14,095.00 21,142.50 28,190.00 35,237.50 42,285.00 49,332.50 56,380.00
-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
0.00 365.45 730.90 1,096.35 1,461.80 1,827.25 2,192.70 2,558.15 2,923.60
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

56,380.00

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 7,047.50 14,095.00  21,142.50 28,190.00  35,237.50  42,285.00  49,332.50
73
H 2 REHSE 043

=
H0
1E
o
{0



e 2026-07-29
Q' 2026-07-28

SOLO| 2302 MAHHES ()

2 ch&f

M INES e 0 0| &t
A K| A2l 300,732 0 300,732 | &

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 0.71 0.95 1.19 1.43 1.66

1.90

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 0.71 0.95 1.19 1.43 1.66

1.90

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 -

SWKEDI000187-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00
e
SWKEDI000188-KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00

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
£
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o



