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HWAU6-SP500 MIC EMIN FUT Sep26

0.01
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ol 0.00 1,866.31 3,732.63 5,598.94 7,465.25 9,331.56 11,197.88  13,064.19  14,930.50
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0.00

-0.01

-0.01 -
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SOLEZHE[O{HHEZOTMA A=A E

M {715 |ME 0 0 o1&
illgt 2715H |24 0 0 0
el = A 0 1,547 -1,547 | &4
A e e B = | 0 0 0
2. M7|A| ™| &l
KR4A50680003-2026-08 SK&}O| Y AT|HME
1.41
1.05
0.70
— 0.35
3]
’lr, 0.00
SI' 0.00 703,000.00 1,406,000.00. 2,109,000.00 2,812,000.00
<‘IJ -0.35
-0.70
-1.05
-1.41
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3. AlLI2|E &ol X HF (X CE=4 0 d=H) (THREH TR
AOPLTRUAC PLTR US 07/31/26 C130 EQUITY 51
AOPLTRUAP PLTR US 07/31/26 P130 EQUITY 30
KR4A506800 2026-08 SK&IO|HAIHHME 124
4. TP M EC| XM S H(VaR : 99%LEITFE,10Y7|F) (THEHTHR)
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KR4AM7690001-2026-09 SOL ZMTOP3IZH A EHME

0.03
0.02
0.01
— 0.01
=
==:':£ 0.00
SI' 0.00 6,356.25 12,712.50 19,068.75 25,425.00 31,781.25 38,137.50 44,493.75 50,850.00
<'IJ -0.01
-0.01
-0.02
-0.03
3.ALE| Y &R HF (XM HSH) i aE2l)
KR4AM7690001 2026-09 SOL ZMTOPIEHAWEHME 7,367
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -7,367 -7,367 -7,367 -7,367 -7,367 -7,367 -7,367
-5.33% -4,911 -4,911 -4,911 -4,911 -4,911 -4,911 -4,911
-2.67% -2,456 -2,456 -2,456 -2,456 -2,456 -2,456 -2,456
0% 0 0 0 0 0 0 0
2.67% 2,456 2,456 2,456 2,456 2,456 2,456 2,456
5.33% 4,911 4,911 4,911 4,911 4,911 4,911 4,911
8.00% 7,367 7,367 7,367 7,367 7,367 7,367 7,367
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SOL 200E}2 9| F2[HHEZSEX|+(F4H)
CHYS

M e e B 0 0 0| =LY

{is e 2715H |24 0 0 O|ZHLH

el = A 17,316 0 17,316 & U

A 2715H |24 0 32,742 -32,742 | =LY

F7|A ™| &l x
KR4A01690002-2026-09 2 1|200X| =41 &
0.00
0.00
0.00
0.00
0.00 T T T J T T T 1
0.00 224.66 449.33 673.99 898.65 1,123.31 1,347.98 1,572.64 1,797.30
0.00
0.00
0.00
0.00 -
74
KR4A11680001-2026-08 A M X7 H M &
0.21
0.16
0.11
0.05
0-00 T T T 1
0.00 106,250.00 212,500.00 318,750.00 425,000.00
-0.05
0.11
0.16
0.21 -
74



KR4B09F8A307-A A I| 2|2 2| € 2607W5 1,072.5

0.00
0.00
0.00
— 0.00
3|
ir— 0.00 T T T X T T T 1
6" 0.00 268.13 536.25 804.38 1,072.50 1,340.63 1,608.75 1,876.88 2,145.00
4“ 0.00
0.00
0.00
0.00 -
7tA
KR4BO9F8A315-A A I| 2| 22| c 2607Ws5 1,075.0
0.00
0.00
0.00
— 0.00
=
;—r' 0.00 T T T 1 T T T 1
SI' 0.00 268.75 537.50 806.25 1,075.00 1,343.75 1,612.50 1,881.25 2,150.00
4“ 0.00
0.00
0.00
0.00 -
7tA
3.ALE| Y & RATHF (XM HSH) m e RELASIEC)
KR4A01690002 2026-09 [AL|200K|$ME 461
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -461 -461 -461 -461 -461 -461 -461
-5.33% -308 -308 -308 -308 -308 -308 -308
-2.67% -154 -154 -154 -154 -154 -154 -154
0% 0 0 0 0 0 0 0
2.67% 154 154 154 154 154 154 154
5.33% 308 308 308 308 308 308 308
8.00% 461 461 461 461 461 461 461
KR4A11680001 2026-08 AHEMAPHEME 901
7| Z=ApLO| HE




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -901 -901 -901 -901 -901 -901 -901
-5.33% -600 -600 -600 -600 -600 -600 -600
-2.67% -300 -300 -300 -300 -300 -300 -300

0% 0 0 0 0 0 0 0
2.67% 300 300 300 300 300 300 300
5.33% 600 600 600 600 600 600 600
8.00% 901 901 901 901 901 901 901

KR4BO9F8A307 [ALR[EE| C 2607W5 1,072.5 1,295
7| =Rt HE S

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,295 -1,295 -1,295 -1,295 -1,295 -1,295 -1,295
-5.33% -864 -864 -864 -864 -864 -864 -864
-2.67% -432 -432 -432 -432 -432 -432 -432

0% 0 0 0 0 0 0 0
2.67% 432 432 432 432 432 431 431
5.33% 864 863 863 863 862 861 860
8.00% 1,295 1,295 1,294 1,293 1,291 1,287 1,283

KR4B0O9F8A315 I[A0QZ2| C 2607W5 1,075.0 869
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -869 -869 -869 -869 -869 -869 -869
-5.33% -580 -580 -580 -580 -580 -580 -580
-2.67% -290 -290 -290 -290 -290 -290 -290

0% 0 0 0 0 0 0 0
2.67% 290 290 290 290 290 290 289
5.33% 580 580 580 579 579 578 577
8.00% 869 869 869 868 867 865 862

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

KR4A06690007-2026-09 A A EH50M &

0.00
0.00
0.00
— 0.00
=1
%:.r, 0.00
3‘; 0.00 279.05 558.10 837.15 1,116.20 1,395.25 1,674.30 1,953.35 2,232.40
0.00
0.00
0.00
0.00
74
3. AlLtE| Y QX F (X[ A0 A4S H) L)
KR4A06690007 2026-09 AAEH50ME 52
7| Z=RH4te] HEH
7tA -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
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Of==(1) =) =ZX[M(1-2)
At {7tsd  |[M= 576 15,480 -14,905 | &L
A F7t5dH  |[ME 25,969 0 25,969 | ZkLY
2. TN He| &=
KR4A50680003-2026-08 SKSIO| I AT|EME
1.41
1.05
0.70
— 0.35
=
==:':£ 0.00
SI' 0.00 703,000.00 1,406,000.00 2,109,000.00 2,812,000.00
4“ -0.35
-0.70
-1.05
-1.41
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KR4A50680003 2026-08 SKSIO|HATHHM = 2,070
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,070 -2,070 -2,070 -2,070 -2,070 -2,070 -2,070
-5.33% -1,380 -1,380 -1,380 -1,380 -1,380 -1,380 -1,380
-2.67% -690 -690 -690 -690 -690 -690 -690
0% 0 0 0 0 0 0 0
2.67% 690 690 690 690 690 690 690
5.33% 1,380 1,380 1,380 1,380 1,380 1,380 1,380
8.00% 2,070 2,070 2,070 2,070 2,070 2,070 2,070
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SOLSK3H0| S A S THU ZF QA 22X S HX|
1. A=A
oi==(1) =) =ZX[M(1-2)
At {7tsd  |[M= 32,967 239,092 -206,125| ZHLH
A F7t5dH  |[ME 703 687,464 -686,761| LY
2. TN He| &=
KR4A50680003-2026-08 SKSIO| I AT|EME
1.41
1.05
0.70
— 0.35
3]
fI, 0.00
ol' 0.00 703,000.00 1,406,000.00. 2,109,000.00 2,812,000.00
4“ -0.35
-0.70
-1.05
-1.41
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3.ALE| Y &R HF (XM HSH) (THEHDERI)
KR4A50680003 2026-08 SKSIO|HATHHM = 54,745
7|Z=ApLto| HE
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 54,745 54,745 54,745 54,745 54,745 54,745 54,745
-5.33% 36,497 36,497 36,497 36,497 36,497 36,497 36,497
-2.67% 18,248 18,248 18,248 18,248 18,248 18,248 18,248
0% 0 0 0 0 0 0 0
2.67% -18,248 -18,248 -18,248 -18,248 -18,248 -18,248 -18,248
5.33% -36,497 -36,497 -36,497 -36,497 -36,497 -36,497 -36,497
8.00% -54,745 -54,745 -54,745 -54,745 -54,745 -54,745 -54,745
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BOZ6-SOYBEAN OIL FUTR Dec26

34.47 51.70 68.93 86.16 103.40 120.63 137.86

17.23

0.00

0.00
0.00
0.00 -

CCU6-COCOA FUTURE Sep26

5,201.00

7,801.50 9,101.75 10,402.00

6,501.25

2,600.50 3,900.75

1,300.25

0.01

0.00

0.00
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161.06

917.00

678.80

-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 20.13 40.27 60M53 100.66 120.80 140.93
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 ,
0.00 114.63 229.25 34M.50 573.13 687.75 802.38
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 84.85 169.70 ZSMAO 424.25 509.10 593.95
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

.00 361.65 723.30 1,084.95 1,446.6 1,808.25 2,169.90 2,531.55 2,893.20

0.00

0.00
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o~
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0.00

0.00
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KWU6-KC HRW WHEAT FUT Sep26

0.00

0.00

0.00

0.00

/

.00 181.56 363.13 544.69 726.25 907.81 1,089.38 1,270.94 1,452.50

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 3.64 7.28 10.91 14.55 18.19 21.83 25.46 29.10

0.00

/
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0.00
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SMZ6-SOYBEAN MEAL FUTR Dec26

0.00

0.00

0.00

0.00

/

0.00

.00 81.95

T T

163.90

245.85 327.80 409.75

T

491.70

T 1
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SX6-SOYBEAN FUTURE Nov26

0.00

0.00

0.00

0.00

/

.00 305.00

T T

610.00

915.00 ,220.00 1,525.00

T

1,830.00

T 1

2,135.00 2,440.00

0.00

/

0.00

/

0.00

0.00

72

WU6-WHEAT FUTURE(CBT) Sep26

0.00

0.00

0.00

0.00

/

0.00

.00 165.63

T T

331.25

496.88 662.50 828.13

T
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T 1
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0.00

/

0.00
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A S
Of==(1) O &= (2)
Mt e = A 691 887 -196 | &L
= 715 (M8 4,184 0 4,184 | FLY
TEZ|A| el &=
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
6r 0.00 224.66 449.33 673.99 898.65 1,123.31 1,347.98 1,572.64 1,797.30
<‘IJ 0.00

0.00

0.00

0.00 -

74
KR4A05680009-2026-08 O|L| 2 A 1i|200 ME

0.00

0.00

0.00
— 0.00
ol
=
g, 0.00 ‘ ‘ ‘ ; ‘ ‘ ‘ ‘
Or 0.00 223.66 447.31 670.97 894.62 1,118.28 1,341.93 1,565.59 1,789.24
<‘IJ 0.00

0.00

0.00

0.00 -




KR4A11680001-2026-08 A H X7

BM=

0.21
0.16
0.11
— 0.5
&l
T 500 : ‘ : J
ol 0.00 106,250.00 712,500.00 318,750.00 425,000.00
M o0s
-0.11
-0.16
-0.21 -
7t
KR4A14680008-2026-08 KT7HHME
0.05
0.04
0.03
— 001
ol
o 500 : ‘ : ‘
ol 0.00 26,850.00 53,700.00 80,550.00 107,400.00
WM 01
-0.03
-0.04
-0.05 -
7%
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
KR4A01690002 2026-09 ZAL|200K| =M 195
7|Z=ApLte| HEH
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
KR4A05680009 2026-08 O|L|ZAL200 M 25

7|Z=Rtel BiEg




7t4 -2500%| -16.67% -8.33% 0% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25
-5.33% -17 -17 -17 -17 -17 -17
-2.67% -8 -8 -8 -8 -8 -8

0% 0 0 0 0 0 0
2.67% 8 8 8 8 8 8
5.33% 17 17 17 17 17 17
8.00% 25 25 25 25 25 25

KR4A116800 2026-08 & 4T X7 E M 7
A ETN

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

KR4A146800 2026-08 KT/HEM = 5
A ETN

7t -25.00% -16.67% -8.33% 0% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3
-2.67% -2 2 -2 -2 -2 -2

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

£
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o

701
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At A= s 0 082
A A= ] 5,159 0 5159 &2l
2. WI|AEe] &Y=
SW(CSI5000048-CSI 500 NET TOTAL RETURN INDEX 260617(0]|
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0.00
— 0.00
ol
g_r, 0.00
of 0.00 0.22 0.45 0.67 0.89 111 134 1.56 1.78
A 0.00
0.00
0.00
0.00
7t4
3. ALIZ|2E 2P ZHEE LY FY) (SHelHEHR)
SWCSI50000 CSI 500 NET TOTAL RETURN INDEX 260617(0] 414
* Y5 e[23 HEHO Z2 =0 of21z0| U0 WEX|7H MEEUS
4. b SE2| 20 SZA(VaR : 99% L E|+F, 102 7| F) (EhHel-=q 2ha)
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KR4C0168A683-T A 1| 200 P 202608 1,167.5

0.00
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KR4B0168A693 T A1]200 C 202608 1,170.0 2,093

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,921 -1,929 -1,944 -1,966 -1,995 -2,034 -2,081
-5.33% -1,234 -1,248 -1,269 -1,300 -1,339 -1,388 -1,447
-2.67% -552 -572 -603 -644 -695 -756 -826
0% 125 95 53 0 -64 -139 -222
2.67% 794 751 696 629 550 462 364
5.33% 1,451 1,394 1,323 1,240 1,146 1,043 931
8.00% 2,093 2,019 1,931 1,831 1,721 1,603 1,477
KR4C0168A683 FAT]200 P 202608 1,167.5 268

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -246 -247 -249 -252 -256 -261 -267
-5.33% -158 -160 -162 -166 -172 -178 -186
-2.67% -70 -73 -77 -82 -89 -97 -106
0% 16 12 7 0 -8 -18 -29
2.67% 102 96 89 80 70 59 46
5.33% 186 179 169 159 146 133 119
8.00% 268 259 247 234 220 205 188
KR4C0168A691 T AT200 P 202608 1,170.0 215

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -197 -198 -199 -202 -205 -209 -213
-5.33% -127 -128 -130 -133 -137 -142 -148
-2.67% -57 -59 -62 -66 -71 -78 -85
0% 13 10 5 0 -7 -14 -23
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0.02
0.02
0.01
— 0.01
3]
ir— 0.00 T T T T T T T 1
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'(“ -0.01
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KR4A01690002 2026-09 DA I200X| =M E 53
7| Z=X4ke| H-5d
74 -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
KR4A05680009 2026-08 O|L|RAI200 M= 32
7| Z=X2to| HEd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32 -32 -32 -32 -32 -32 -32
-5.33% -21 =21 -21 -21 -21 -21 -21
-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% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32
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
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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
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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 = 8
7|Z=ApLto| HE

7tz -25.00% -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
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-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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3. AlL2| 2 o X F (X Ao dI ) (EHI: Y TER)
KR4A01690002 2026-09 TAT|200K| =M= 1,934
7|E=XHAte| HSH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,934 -1,934 -1,934 -1,934 -1,934 -1,934 -1,934
-5.33% -1,289 -1,289 -1,289 -1,289 -1,289 -1,289 -1,289
-2.67% -645 -645 -645 -645 -645 -645 -645
0% 0 0 0 0 0 0 0
2.67% 645 645 645 645 645 645 645
5.33% 1,289 1,289 1,289 1,289 1,289 1,289 1,289
8.00% 1,934 1,934 1,934 1,934 1,934 1,934 1,934
KR4AOK680001 2026-08 A AAENEME 30
7| BXHte| HE
7t -25.00% -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
KR4A11680001 2026-08 & dTANEME 247
7| BXHte| MBS
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -247 -247 -247 -247 -247 -247 -247
-5.33% -165 -165 -165 -165 -165 -165 -165
-2.67% -82 -82 -82 -82 -82 -82 -82
0% 0 0 0 0 0 0 0




2.67% 82 82 82 82 82 82 82
5.33% 165 165 165 165 165 165 165
8.00% 247 247 247 247 247 247 247
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|0t E M= 77

7| =Xl HEH
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 77 77 77 77 77 77 77
-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% 77 77 -77 77 -77 -77 -77
KR4A1Q680004 2026-08 Of O| | Y7HHM = 47

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -47 -47 -47 -47 -47 -47 -47
-5.33% -31 -31 -31 -31 -31 -31 -31
-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% 31 31 31 31 31 31 31
8.00% 47 47 47 47 47 47 47
KR4A40680006 2026-08 StLtEAIFHE M= 73

Z el Bls
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 73 73 73 73 73 73 73
-5.33% 49 49 49 49 49 49 49
-2.67% 24 24 24 24 24 24 24
0% 0 0 0 0 0 0 0
2.67% -24 -24 -24 -24 -24 -24 -24
5.33% -49 -49 -49 -49 -49 -49 -49
8.00% -73 -73 -73 -73 -73 -73 -73
KR4AB0680002 2026-08 LGREZHANEM = 24

7|Z=Rtel BiEg




7t -2500%| -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 77t/ |EM = 62
7| ZAHtO| HE

7t4 -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
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o] B
ESU6-S&P500 EMINI FUT Sep26
.00 1,866.31 3,732.63 5,598.94 7,465.25 9,331.56 11,197.88 13,064.19 14,930.50
74
HWAUG6-SP500 MIC EMIN FUT Sep26
.00 1,866.31 3,732.63 5,598.94 7,465.25 9,331.56 11,197.88 13,064.19 14,930.50




-0.01 -

712

KR4A75680004-2026-08 | ME

0.00

0.00

0.00

— 0.00

— 0.00 T

361.65
M 0.00

723.30 1,084.95 1,446.60 1,808.25

2,169.90 2,531.55 2,893.20

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)

wv
(0]
(0]
—_

=
H0
i
o
{0

:h
~
o0
)



SAY  2026-07-30
712 2026-07-29

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 672 0 672 | 2L
el Xl ME 32,211 0 32,211
A =Kl ME 3,776 0 3,776 | =LY
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 6,980.50 13,961.00 20,941.50 27,922.00 34,902.50 41,883.00 48,863.50 55,844.00
-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
0.00 361.65 723.30 1,084.95 1,446.60 1,808.25 2,169.90 2,531.55 2,893.20
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

55,844.00

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 6,980.50 13,961.00 20,941.50 27,922.00 34,902.50 41,883.00 48,863.50
73
H 2 REHSE 043

=
H0
1E
o
{0



Q! 2026-07-30
Q 2026-07-29

SOLO| 2302 MAHHES ()

2 ch&f

M INES e 0 0%
A K| A2l 299,315 0 299,315 | &t

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 0.47 0.71 0.94 1.18 1.41 1.65

1.88

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 0.47 0.71 0.94 1.18 141 1.65

1.88

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)
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