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2026/1/24 -748.5 -411.0 -344.7 192.2 479.2 130.7 175.7 -163.8 | -424.9 | 3,629.7
2026/1/31 -779.3 -528.3 -251.7 159.9 834.9 -91.8 319.0 -129.1 | -289.9 | 3,566.3
2026/2/7 666.7 619.5 48.9 274.6 -440.3 -51.3 393.0 -119.9 | -378.9 | 3,699.0
2026/2/14 557.6 48.3 508.1 1,232.4 |-1,165.9| -179.2 114.8 -217.4 | -444.0 | 3,818.9
2026/2/21 -594.3 -346.2 -250.4 542.7 546.6 -301.5 293.3 -192.2 | -951.6 | 3,808.5

BGPIFOREEAKRRENE ZTRIZBWIZT 5L LIGEICHELRFTEROHS
2026/03/02 BF12R R DIEFERIT

FrRDBEITEEE DRBETERE

RERNKRES £RICB%IT S ras 7 sk o sk
P LI 1B (- E = B AR M E 6.58 Jk 2.73 kM 3.85 kM

H T : QUICK, Bloomberg

Ex 2 : EAMSIRUVARS T« U T 1 BERIE

HEHY

= {EREGIHRES(10/EM) BRA T av0A v T54 K -RS3T4)T«
Lliiicrg mHY
(ERER 0 B#EVI
- EmsR | EE=r | (20EMA) 1M 25 Delta|1M 25 Delta| 1M 5 Delta | 1M 5 Delta
BRzER) | 1EHR =rHRIE Put Call Put Call
2026/1/30 6.1 5,386.7 881.6 385 34.7 338 28.3 47.6 28.1
2026/2/6 5.8 5,355.3 929.9 37.8 39.0 38.0 31.2 52.1 32.3
2026/2/13 5.2 5,285.3 1,022.8 37.5 34.2 32.1 27.8 47.0 28.4
2026/2/20 5.3 5,583.0 1,062.1 37.4 26.8 28.9 24.0 42.3 24.2
2026/2/27 5.3 5,583.0 1,062.1 36.4 27.3 29.0 24.4 41.3 25.1
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+40bps  2.52% : . : : 16.4 15.9 15.4
+30bps  2.42% . . : . 16.7 16.1 156 7 65800 | 67,600 | 69,300
+20bps | 2.32% : . . : 17.0 16.4 15.9 *EE 64,000 | 65,700 | 67,400
+10bps = 2.22% : . . : 173 16.7 16.1 g 62,800 | 64,500 | 66,200

R | 2.129% ) . : : 176 | 170 | 164 — 61,600 | 63,300 | 64,900
-10bps | 2.02% : . . : 17.9 173 16.7 (T) 60,400 | 62,000 | 63,700
-20bps | 1.92% . . : : 18.2 17.6 17.0 P 59,800 [ 61,400 | 63,000
-30bps  1.82% . . X . 18.5 17.9 17.3 >|< 59,200 | 60,800 | 62,400
-40bps  1.72% . . . X 18.9 18.2 17.6 = 58,000 | 59,600 | 61,100
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E% 12: ¥#&R/\1T—3(ROE-DOE AREVEBIIHEETRIENYPFTED)
PER PBR RO DO ] 3] ot 3] ] ] RO DO
TOPIX 17.8 1.73 9.7% 3.7% 2.1% 5.6% 38.3% 6.0%pt
NE BERHR 23.9 2.79 11.7% 3.9% 1.4% 4.2% 33.1% 7.8%pt |
ik AR 13.8 1.00 7.2% 2.8% 2.8% 7.2% 38.7% 4.4%pt
%1 26.5 2.66 10.1% 3.8% 1.4% 3.8% 38.1% 6.2%pt
il 2 27.0 3.44 12.7% 5.2% 1.5% 3.7% 41.1% 7.5%pt
PYIE% %3 18.5 1.63 8.8% 3.7% 2.3% 5.4% 41.8% 5.1%pt
izl BRE S 18.3 2.01 11.0% 4.3% 2.1% 5.5% 39.1% 6.7%pt
50 10.6 0.64 6.1% 2.4% 3.7% 9.5% 38.8% 3.7%pt
TR 28.4 3.24 11.4% 4.1% 1.3% 3.5% 35.9% 7.3%pt
B IR RS 17.6 1.43 8.1% 3.0% 2.1% 5.7% 36.6% 5.2%pt
AR 17.8 1.16 6.5% 2.5% 2.2% 5.6% 38.7% 4.0%pt
AH-ARES 12.3 1.14 9.2% 3.0% 2.6% 8.1% 32.6% 6.2%pt
1 AR 12.5 1.29 10.2% 4.3% 3.4% 8.0% 42.2% 5.9%pt
B 13.6 0.76 5.6% 3.0% 3.9% 7.3% 53.5% 2.6%pt
N7 -HE 13.8 0.66 4.8% 2.0% 3.1% 7.3% 42.0% 2.8%pt
e 13.7 0.88 6.4% 2.6% 2.9% 7.3% 40.4% 3.8%pt
M INTEE 27.3 2.59 9.5% 3.7% 1.4% 3.7% 39.1% 5.8%pt
1EH-EBIE%E 17.6 2.03 11.5% 4.2% 2.1% 5.7% 36.7% 7.3%pt
[3EES 13.7 1.12 8.1% 2.4% 2.1% 7.3% 29.0% 5.8%pt
jeEE S 15.8 1.81 11.5% 4.5% 2.5% 6.3% 39.1% 7.0%pt |
ZTOME SR 23.0 2.59 11.2% 5.4% 2.1% 4.3% 47.7% 5.9%pt
#-t A% 19.7 1.99 10.1% 3.2% 1.6% 5.1% 31.5% 6.9%pt
SEHEM 19.7 1.20 6.1% 3.4% 2.8% 5.1% 55.8% 2.7%pt
TEE 10.4 1.14 11.0% 3.3% 2.9% 9.6% 29.7% 7.7%pt
A EHEEE 20.0 1.45 7.3% 4.0% 2.7% 5.0% 55.0% 3.3%pt
THEX 18.1 1.82 10.1% 3.5% 1.9% 5.5% 35.2% 6.5%pt
EREE RITHE 13.6 1.30 9.6% 3.8% 2.9% 7.4% 39.3% 5.8%)pt
Rigx 12.0 1.35 11.3% 5.0% 3.7% 8.4% 44.4% 6.3%pt
RSPt ElES 9.3 1.15 12.4% 4.0% 3.5% 10.7% 32.6% 8.3%pt |
ZDhERE 14.7 1.38 9.4% 4.2% 3.0% 6.8% 44.4% 5.2%pt
F42zov7 EER 17.0 1.99 11.7% 5.0% 2.5% 5.9% 42.3% 6.8%)pt
BH&A 18.1 1.84 10.2% 4.9% 2.7% 5.5% 48.2% 5.3%pt
IKEE- B 15.2 1.20 7.9% 2.6% 2.2% 6.6% 32.8% 5.3%pt
BN AE 11.9 0.82 6.9% 1.8% 2.2% 8.4% 26.1% 5.1%pt

i EfI 25%% AR, T 25% & HFFEL
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No F1TH T—< 24 ML

290 2025/11/4 B Ak BA#% 10 ALEa—¢ 11 ARBL

291 2025/11/5 KEME, KEFF 11 B ISM & EES RRIEHE KEKRREEL

292 | 2025/11/11 H A& % BA%ERN0 A 27 H~10 A 31 A)

293 | 2025/11/14 B A& % BAKER11 A4 B~11 A7 H)

294 | 2025/11/14 FEK, BAK, KBk 1M AR ERTBRUNA T #REM

295 | 2025/11/14 R 11 B4R

296 | 2025/11/20 FER, BAK, XEH IXET 4 T7DRE FY2026 3Q

297 | 2025/11/21 KERFE 9 AXEM#E

298 | 2025/11/21 H A% BA%ER(M BA10B~11 A 14 H)

299 | 2025/11/25 FRN #2% 25 FHEIMFH I —OBEESHM

300 | 2025/11/26 KERF KECHERERIZEEY -y FREL

301 | 2025/11/28 JETA4T4 25 4 10 - 11 A WTI FREYiliE

302 | 2025/11/28 B Ak 7-15 ,ﬂ.ﬂ;’i%:%_?r& BAKR FS 70—~ BBFHkMIE 25 FEIC 6 FHICET S
AgEEdtHsS

303 2025/12/1 H A% BAKER(M BA17B~11 A21H)

304 2025/12/1 B A% BAM% MALEa—¢L 12 BREL

305 2025/12/3 ER R 25 11 Aa—OEY@EER

306 2025/12/5 H A% BAKER(11 A258~11 A28 B)& Weekly T—42 &

307 | 2025/12/11 AETATA 25 % 12 A= MR

308 | 2025/12/12 KERR 12 A FOMC &xX—4 v FIRIEQDEE

309 | 2025/12/12 B A% BA%ERI2 81 B~12 A5 H)E Weekly T—42 &

310 | 2025/12/15 FEK, BARK, XKEH 12 B EEFHIFRU/NA T U RER

311 2025/12/15 FRN #2% 2026 FORAAXKR FSTO—

312 | 2025/12/17 KEEF 11 BXKER#ET

313 | 2025/12/19 ER R ECB<RRJH I REFIT>EHES

314 | 2025/12/19 H A% BAMKENR(I2A8H~12 A 12 H)E Weekly T—42 &

315 | 2025/12/19 B ARk A&FOLELENBERKICEZ 5E

316 2026/1/5 B A%k BA#% 12 ALEa—&E1ARBL

317 2026/1/7 B A% BA%KEHR(2 A 22 H~12 A 26 H)E Weekly T—4 &%

318 2026/1/8 Y QIE =3 25 £ 12 A1 —nEYiiEim

319 2026/1/8 KEE, KEREF 2026 £ 1 A ISM SRR e & KEHEE L

320 2026/1/9 B A%k BAK%ER(12 529 H~12 A 30 H)E Weekly T—4 &

321 2026/1/13 KEEF 12 ARERKHEST -y FEEBOEE

322 2026/1/14 B A% RBEEHE BERGADEE

323 2026/1/16 FEK, BAK, KBk 2026 £ 1 AXEARTBRUNA T HEIR

324 | 2026/1/19 B A% BAK%EHRAI A5 H~1H9H)E Weekly T—42 &

325 2026/1/23 B Ak BA%ER(1 A 13H~18 16 H)& Weekly T—42 &

326 2026/1/29 KERFE 2026 £ 1 A FOMC &~v—4 v MO EHE

327 2026/1/30 HA&% BAK%ENRAN A19H~1 A23 H)& Weekly T—4 &

328 2026/2/2 BN 32 25 5 4 MY 0 — OE GDP #fi&t

329 2026/2/2 H A% BA#% 2026 £1 ALEa—E2 BREL

330 2026/2/5 B R 26 £ 1 A1 —OEYEhm

331 2026/2/6 HA&% BAKEHR(N A26 H~1 A30H)& Weekly T—4 &

332 2026/2/6 KE, KEEF 2026 £ 2 A ISM SR BRIE4 & KE%EE L

333 2026/2/6 BN 32 ECB<BRJi I REFIT>HES

334 2026/2/16 B Ak BAKERQRA2H~2H6H)E Weekly T—4%2 &

335 2026/2/16 HEK, BAK, KEKk 2026 £ 2 AX B ARTBRU/NA T HEIR

336 2026/2/19 KERF 2 BRA VT LREEEHKE

337 2026/2/20 B Ak BA%ERQR A9IH~2 A 13 H)E Weekly T—42 &

338 2026/2/24 Y QIE =3 25 FFE 4 MY —OEEEHMA

339 2026/2/26 HEK, KEHK IXETAF7DRE FY2026 4Q
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