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-8.00% -10,351 -10,351 -10,351 -10,351 -10,351 -10,351 -10,351
-5.33% -6,901 -6,901 -6,901 -6,901 -6,901 -6,901 -6,901
-2.67% -3,450 -3,450 -3,450 -3,450 -3,450 -3,450 -3,450
0% 0 0 0 0 0 0 0
2.67% 3,450 3,450 3,450 3,450 3,450 3,450 3,450
5.33% 6,901 6,901 6,901 6,901 6,901 6,901 6,901
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Mt F75H (M= 0 0 0| &
AT e e B = | 0 39,515 -39,515 | ZkL{
A e = A 18,811 0 18,811 | &Ly
A *t5H |24 0 38,749 -38,749 | ZkLY
TE7|A|He| &=
KR4A01690002-2026-09 A A Il 200X| =M &
0.00
0.00
0.00
— 0.00
o2
E‘r' 0.00 T T T 1 T T T 1
ol 0.00 244.75 489.50 734.25 979.00 1,223.75 1,468.50 1,713.25 1,958.00
<‘IJ 0.00
0.00
0.00
0.00 -
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0.00
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3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
KR4A01690002 2026-09 I AL 200K | =M= 508
7| Z=EX4Ee| HEd
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -508 -508 -508 -508 -508 -508 -508
-5.33% -339 -339 -339 -339 -339 -339 -339
-2.67% -169 -169 -169 -169 -169 -169 -169
0% 0 0 0 0 0 0 0
2.67% 169 169 169 169 169 169 169
5.33% 339 339 339 339 339 339 339
8.00% 508 508 508 508 508 508 508
KR4A11680001 2026-08 & SHAWEM = 994
7| ZEX4ke| HEd




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -994 -994 -994 -994 -994 -994 -994
-5.33% -662 -662 -662 -662 -662 -662 -662
-2.67% -331 -331 -331 -331 -331 -331 -331

0% 0 0 0 0 0 0 0
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,367 -1,375 -1,385 -1,399 -1,415 -1,433 -1,453
-5.33% =777 =797 -821 -847 -875 -905 -936
-2.67% -258 -295 -332 -371 -411 -451 -492

0% 135 90 45 0 -45 -90 -135
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -900 -905 -911 -919 -929 -940 -953
-5.33% -516 -529 -543 -559 -576 -595 -615
-2.67% -176 -198 -222 -247 -272 -297 -323

0% 87 58 29 0 -29 -58 -87
2.67% 254 228 201 174 146 118 90
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8.00% 373 364 353 340 325 309 291
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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -46 -46 -46 -46 -46 -46 -46
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 46 46 46 46 46 46 46
8.00% 69 69 69 69 69 69 69




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2026-08-11
2026-08-10

SOLSKSlo| A EH

OM

S| X| &EX|

i

O ==(1) Of &= (2)

M {7tsd  |[M= 8,873 9,340 -467| 2L
A F7t5dH  |[ME 39,443 0 39,443 | &L

U7|AHe| &

A

1.42

1.07

0.71

0.36

0.00

-0.36

-0.71

-1.07

-1.42

1.42

1.07

0.36

0.00

-0.36

-1.07

-1.42

o

4

=

KR4A50680003-2026-08 SKSIO| S| A7 EME

710,000.00 %,420,000.00 2,130,000.00

.00 2,840,000.00
7tA
KR4A50690002-2026-09 SKSIO| S AV EME
.00 712,000.00 17424,000.00 2,136,000.00 2,848,000.00




3. A|LIE| 2% £ T XHE (X CHE& A of A2 ) (EH =4 DER)
KR4A50680003 2026-08 SKSIO| AT HM 2,487

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,487 -2,487 -2,487 -2,487 -2,487 -2,487 -2,487
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-2.67% -829 -829 -829 -829 -829 -829 -829
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7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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0% 0 0 0 0 0 0 0
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8.00% 667 667 667 667 667 667 667
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0.00
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0.23
0.17
0.12
— 0.06
&
iir- 0.00 T 7 T )
BF 0.00 115,250.00 230,500.00 345,750.00 461,000.00
4“ -0.06
-0.12
-0.17
-0.23 -
7t
KR4A14680008-2026-08 KT7H'EM &
0.05
0.04
0.03
— 0.01
=
==:':.r, 0.00 T ¢ T )
3r 0.00 26,200.00 52,400.00 78,600.00 104,800.00
<‘IJ -0.01
-0.03
-0.04
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7tA
3. AL 2|2 &0 AXRHE (XL & A0| A ) (THEHDERI)
KR4A01690002 2026-09 [AL|200K|$ME 176
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -176 -176 -176 -176 -176 -176 -176
-5.33% -117 -117 -117 -117 -117 -117 -117
-2.67% -59 -59 -59 -59 -59 -59 -59
0% 0 0 0 0 0 0 0
2.67% 59 59 59 59 59 59 59
5.33% 117 117 117 117 117 117 117
8.00% 176 176 176 176 176 176 176
KR4A05680009 2026-08 O|L|ZAI200 ME 20

7|Z=Rtel BiE g




7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -20 -20 -20 -20 -20 -20 -20
-5.33% -13 -13 -13 -13 -13 -13 -13
-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% 13 13 13 13 13 13 13
8.00% 20 20 20 20 20 20 20

KR4A11680001 2026-08 &f dTANEM = 7
7| ZAHtO| HE

7t -2500%| -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| =XHtO| 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 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
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0.00
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KR4C0168A683-T A 1| 200 P 202608 1,167.5

0.00
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0.00

0.00

0.00

0.00
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585.00
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1,462.50

1,755.00
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2,340.00

0.00

0.00
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3. AILIEZ| E £ FAZHFE 0 E=Y) THel: 2R
KR4B0168A693 T A1]200 C 202608 1,170.0 2,366

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -2,366 -2,366 -2,366 -2,366 -2,366 -2,366 -2,366
-5.33% -1,577 -1,577 -1,577 -1,577 -1,577 -1,577 -1,577
-2.67% -788 -788 -788 -788 -788 -789 -790
0% 0 0 0 0 -1 -2 -5
2.67% 789 789 788 787 784 780 774
5.33% 1,577 1,576 1,573 1,569 1,562 1,552 1,540
8.00% 2,362 2,357 2,348 2,337 2,321 2,302 2,280
KR4C0168A683 TAT]200 P 202608 1,167.5 293

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -293 -293 -293 -293 -293 -293 -293
-5.33% -195 -195 -195 -195 -195 -196 -196
-2.67% -98 -98 -98 -98 -98 -98 -98
0% 0 0 0 0 0 0 -1
2.67% 98 98 98 98 97 97 9%
5.33% 196 195 195 194 193 192 191
8.00% 293 292 291 289 287 285 282
KR4C0168A691 T AT200 P 202608 1,170.0 235

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -235 -235 -235 -235 -235 -235 -235
-5.33% -156 -156 -156 -156 -156 -156 -156
-2.67% -78 -78 -78 -78 -78 -78 -78
0% 0 0 0 0 0 0 0
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0.00
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0.40 /

0.30 /

0.20 /
= 0.10
o /
=
f__ 0.00 . ; .
Or 0.00 199,000.00 /{,0'00.00 597,000.00 796,000.00
A 10 /

-0.20 /

-0.30

-0.40

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

0.13 /

0.10 /

0.06 /
— 0.03
ol /
=]
:v 0.00 . )
Or 0.00 64,850.00 /Q'O0.00 194,550.00 259,400.00
A 03 /

-0.06 /

-0.10

-0.13

7t
KR4AB0680002-2026-08 LG EHAWEME

0.01 /

0.01 /

0.01 /
= 0.00
I:|J /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 3,682.50 7,365.00 11,0%0.00 18,412.50 22,095.00 25,777.50 29,460.00
(‘IJ 0.00 /
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-0.01
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0.04
0.03
0.02
— 0.01
3]
ird 0.00 T T T T T T T 1
BF 0.00 8,800.00 17,600.00 26,400.00 35,200.00 44,000.00 52,800.00 61,600.00 70,400.00
4“ -0.01
-0.02
-0.03
-0.04 -
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KR4A01690002 2026-09 DA I200X| =M E 59
7| Z=X4ke| H-5d
74 -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
KR4A05680009 2026-08 OJL|RAI200 M= 8
7| Z=X2to| HEd
74 -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
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




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
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
KR4A1Q680004 2026-08 O|O| LA 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% -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
KR4A39680009 2026-08 HDot= =M Y7 HEM = 5
7|Z=ApLto| HE
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% -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
8.00% 5 5 5 5 5 5
KR4A40680006 2026-08 StLta 8 X FT/HE M= 13
7| Z=ApLo| HE M
7tA -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
5.33% 9 9 9 9 9 9 9
8.00% 13 13 13 13 13 13 13
KR4AB0680002 2026-08 LGREHAMNEME

7|Z=Rtel BiE g




74 -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

7t -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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19,575.00  29,362.50  39,150.00™,48,937.50  58,725.00

29,460.00

68,512.50  78,300.00

-0.01

-0.02

-0.03

-0.04

3. MLIE| 28 £YFZHFE L0 ESH)

OH
2026-09 DA L200X| =M=

KR4A01690002 1,917

7| =RHAtO| HES S
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,917 -1,917 -1,917 -1,917 -1,917 -1,917 -1,917
-5.33% -1,278 -1,278 -1,278 -1,278 -1,278 -1,278 -1,278
-2.67% -639 -639 -639 -639 -639 -639 -639
0% 0 0 0 0 0 0 0
2.67% 639 639 639 639 639 639 639
5.33% 1,278 1,278 1,278 1,278 1,278 1,278 1,278
8.00% 1,917 1,917 1,917 1,917 1,917 1,917 1,917
KR4A0K680001 2026-08 YA FINEM = 32
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7t4 -2500% -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% -11 -11 -11 -11 -11 -1 -1

0% 0 0 0 0 0 0 0
2.67% 11 11 11 11 11 11 11
5.33% 21 21 21 21 21 21 21
8.00% 32 32 32 32 32 32 32

KR4A11680001 2026-08 &f dTANEM = 272
7| ZAHtO| HE

7t -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -272 272 -272 272 -272 -272 -272
-5.33% -182 -182 -182 -182 -182 -182 -182
-2.67% -91 91 -91 -91 -91 -91 -91

0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 272 272 272 272 272 272 272

KR4A14680008 2026-08 KT/HE M= 6
7|E=XHAte| HSH

7t -2500% -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 2
5.33% 4 4 4 4 4 4 4
8.00% 6 6 6 6 6 6 6

KR4A1Q680004 2026-08 Of| O| | Y7/ EHM = 56
7| BXHte| HE

74 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -56 -56 -56 -56 -56 -56 -56
-5.33% -37 -37 -37 -37 -37 -37 -37
-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% 37 37 37 37 37 37 37
8.00% 56 56 56 56 56 56 56

KR4AB0680002 2026-08 LGREZHANEME 25
7| BXHte| MBS

74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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