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BON4-SOYBEAN OIL FUTR Jul24

0.00

0.00

0.00

0.00

0.00

11.42

22.83 34.25 45.66 57.08 68.49 79.91

91.32

0.00

0.00

0.00 -

0.00
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CN4-CORN FUTURE Jul24

0.00

0.00

0.00

0.00

0.00

112.44

787.06

674.63

562.19

337.31

224.88 449.75

899.50
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0.00
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CTN4-COTTON NO.2 FUTR Jul24

/

00 20.61 41.21 61%42 103.03 123.63 144.24 164.84
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KCN4-COFFEE 'C' FUTURE Jul24
.00

56.91 113.83 170.74 227.65 284.56 341.48 398.39 455.30
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.00

343.93 687.85 1,031.78 1,375.7 1,719.63 2,063.55 2,407.48 2,751.40
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0.00

0.00

0.00

0.00

/

0.00

0.00

.00 150.63
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301.25
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T 1
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0.00

0.00
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SBN4-Sugar #11 (WORLD) Jul24

0.00

0.00

0.00

0.00

/

.00 4.90

9.81

14.71 19.61 2451

T

29.42

T 1

34.32 39.22

0.00

/

0.00

/

0.00

0.00
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SMN4-SOYBEAN MEAL FUTR Jul24

0.00

0.00

0.00

0.00

/

0.00

T T
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258.60 344.80 431.00

T
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T 1

603.40 689.60

0.00

0.00

0.00

0.00
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0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 294.13 588.25 882.38 1,176.50 1,470.63 1,764.75 2,058.88 2,353.00
A 0.00

/

0.00

/

0.00

0.00
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WN4-WHEAT FUTURE(CBT) Jul24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 146.88 293.75 440.63 587.50 734.38 881.25 1,028.13 1,175.00
H 0.00

0.00

0.00
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6r 0.00 89.63 179.25 268.88 358.50 448.13 537.75 627.38 717.00
<‘IJ 0.00
0.00
0.00
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3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101V60002 2024-06 DAI|200K| $=ME 121
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -121 -121 -121 -121 -121 -121 -121
-5.33% -81 -81 -81 -81 -81 -81 -81
-2.67% -40 -40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 81 81 81 81 81 81 81
8.00% 121 121 121 121 121 121 121
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HCJ4-HSCEI Futures Apr24

0.00

2,915.50 4,373.25 5,831.00 7,288.75 8,746.50 10,204.25  11,662.00

1,457.75

ol

88

HSCEI Futures Apr24

HCJ4

on

Z|c= Ao A= (VaR : 99%

4. mpMArE O



U7|AHe| &

A

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

SAY  2024-04-24
712 2024-04-23

HHEER (FAEE-THY)
CAdE

L=
KR4201V53708-2024-05 =370
.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
74
KR4201V53724-2024-05 =372.5
.00 93.13 186.25 279.38 372.50 465.63 558.75 651.88 745.00
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KR4301V53706-2024-05 5370

0.00

0.00

0.00

0.00

0.00

.00

92.50

185.00

277.50

370.00

462.50

555.00

647.50

740.00

0.00

0.00
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KR4201V53708 2024-05 =370 1,140
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 219 218 215 211 205 197 187
-5.33% 214 208 200 188 174 158 139
-2.67% 189 172 152 128 102 73 43
0% 108 74 38 0 -39 -79 -121
2.67% -84 -131 -179 -226 -274 -321 -369
5.33% -424 -471 -519 -566 -614 -662 -710
8.00% -905 -940 -977 -1,015 -1,056 -1,097 -1,140
KR4201V53724 2024-05 2372.5 573
IO
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 97 97 96 94 92 88 84
-5.33% 96 93 90 85 78 71 62
-2.67% 86 79 69 58 46 32 17
0% 52 36 19 0 -20 -40 -61
2.67% -34 -58 -82 -107 -132 -158 -183
5.33% -196 -222 -248 -275 -301 -327 -354
8.00% -437 -458 -479 -502 -525 -549 -573
KR4301V53706 2024-05 &£370 613
TE O
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -613 -613 -613 -613 -613 -613 -613
-5.33% -399 -399 -400 -400 -401 -402 -403
-2.67% -187 -188 -190 -192 -195 -198 -202
0% 17 12 6 0 -7 -14 -22
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3. AILIEZ| E £ ZHFZ 0 E=Y)
FXW213ETW KRW/USD 30-04-24E
FXW213E2TC KRW/USD 31-05-24E
FXW213E3TC KRW/USD 28-06-24E
FXW213E4J0 USD/KRW 30-04-24E
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KR4101V60002-2024-06 DA 1| 200K | =M E
0.00
0.00
0.00
— 0.00
o2
E:,:E 0.00
3'; 0.00 89.63 179.25 268.88 358.50 448.13 537.75 627.38 717.00
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101V60002 2024-06 DA L[200K| =M= 85
7| XXHALO| HE A
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -85 -85 -85 -85 -85 -85 -85
-5.33% -57 -57 -57 -57 -57 -57 -57
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 57 57 57 57 57 57 57
8.00% 85 85 85 85 85 85 85
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

0.00

0.00

0.00

0.00 -

71

2108840920KM-ICE Global Carbon Futures Index(ER) (7|

0.00

0.00

0.00

0.00

0.00

0.27 0.53 0.80 1.06 1.33 1.59 1.86

2.12

0.00

0.00

0.00

0.00 -



2108840920MZ-ICE Global Carbon Futures Index(ER) (HI

0.00
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— 0.00
&l
ir‘ 0.00 T T T J T T T 1
ol 0.00 0.27 0.53 0.80 1.06 1.33 1.59 1.86 2.12
W 500
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21088403211ICE Global Carbon Futures Index(ER) (O| 459
2108840920! ICE Global Carbon Futures Index(ER) (7| 919
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SWSTAR000( 23t STAR 50 Index 231226(0]2f)

SWSTAROOO( A1t STAR 50 Index 231226(NH)

SWSTAR000( A8t STAR 50 Index 231226(MH 2| X)

SWSTAROOO( A1t STAR 50 Index 231226(7|3)
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KR4101V60002-2024-06 A A I|200X| $=ME

0.00 -

0.00

0.00

0.00

0.00

0.00

89.63 179.25 268.88 358.50 448.13 537.75 627.38

717.00

0.00

0.00

0.00

0.00

0.01 -

717

KR4145V50000-2024-05 LGC| A S E|0|7|EME

0.01

0.01

0.00

0.00

.00

2,527.50 5,055.00 7,582.50 10,110.00,12,637.50  15,165.00  17,692.50

20,220.00

0.00

-0.01

-0.01

-0.01



0.01

0.01

0.01

0.00

0.00

0.00

-0.01

-0.01

-0.01

0.14

0.11

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.14

0.05

0.04

0.02

0.01

0.00

-0.01

-0.02

-0.04

-0.05

KR4151V50008-2024-05 GSZA 7| EME

~.

.00 3,692.50 7,385.00 11,077.50 14,7N2.50 22,155.00 25,847.50 29,540.00
74
KR41C6V50009-2024-05 Of 2 B T A| 2| 7{H M E
.00

70,700.00 141,4M 212,100.00 282,800.00

o~

o~

o~

72

KR41CFV50008-2024-05 77} Q7| H M E

o~

o~

~.

.00

23,775.00 47,5;%\ 71,325.00 95,100.00
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0.39

0.29

N

0.20

o~

0.10

o~ Y |

0.00

.00

195,750.00 391,5M 587,250.00 783,000.00

-0.10

-0.20

-0.29

-0.39

0.01

0.00

0.00

0.00

0.00

0.00

0.00

0.00

-0.01

0.34

0.26

0.17

0.09

0.00

o~

o~

o~

72

KR41CYV50009-2024-05 SH2A| AEIJ|EME

T~

o~

~ |

.00

1,277.50 2,555.00 3,832.50 5,110.0 6,387.50 7,665.00 8,942.50 10,220.00

o~

o~

~

72

KR41D1V50009-2024-05 CJH| LN L7 H M &

N

o~

o~ Y |

0.00

-0.09

-0.17

-0.26

-0.34

172,000.00 344,(;%0\ 516,000.00 688,000.00
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0.02

0.02

0.01

—~ 0.01

T T 1

I 0.00

.00 5,300.00 10,600.00  15,900.00  21,200.0 26,500.00 31,800.00 37,100.00  42,400.00

M -0.01

-0.01
-0.02

-0.02

0.02
0.02
0.01
— 001
o_ 000
W o0
-0.01
-0.02

-0.02

0.03
0.03
0.02

~ oot
od

=

L o000

M -0.01
-0.02
-0.03

-0.03

o~

o~

~

712

KR41F6V50006-2024-05 7|7t LU A 7| HM =

.00 6,137.50 12,275.00  18,412.50  24,550.0 30,687.50  36,825.00 42,962.50  49,100.00

72

KR41F7V50004-2024-05 7}t 2L H|O| 7/ E M =

T T 1

0.00 8,375.00 16,750.00  25,125.00  33,500.0 41,875.00 50,250.00 58,625.00 67,000.00
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KR41FLV50009-2024-05 HO{H|AV|HME

0.03 +

0.02

0.01

0.01

0.00 T T T T T T T 1

0.00 7,475.00 14,950.00 22,425.00 29,900.00 37,375.00 44,850.00 52,325.00 59,800.00

-0.01

-0.01

-0.02

-0.03

7t

2| £ P ZHF (XL Mo d=d) (THI B TR
KR4101V600 2024-06 ZAL|200X| =M E 29
KR4145V500 2024-05 LGC|AZL{ 0|7 EME 1
KR4151V500 2024-05 GSAAINHME 0.22
KR41C6V50C 2024-05 Ot Z | A|Z 7 E M = 0.23
KR41CFV500 2024-05 717t Q7fEME 0.42
KR41CRV50( 2024-05 LGMEHA/|EME 1
KR41CYV50C 2024-05 $H2A|AHIJYHME 0.38
KR41D1V50( 2024-05 CJM| LM S E M E 0.28
KR41EXV500 2024-05 7t7t A U= E M E 1
KR41F6V500 2024-05 7t7t W I I HEME 1
KR41F7V500 2024-05 7}7tQH O| 7| H M & 0.27
KR41FLV50012024-05 HO{H|ATNEME 1
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;"ir, 0.00
6r 0.00 89.63 179.25 268.88 358.50 448.13 537.75 627.38 717.00
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KR4101V60002 2024-06 DAI|200K| $=ME 228
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -228 -228 -228 -228 -228 -228 -228
-5.33% -152 -152 -152 -152 -152 -152 -152
-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% 152 152 152 152 152 152 152
8.00% 228 228 228 228 228 228 228
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ESM4-S&P500 EMINI FUT JUN24
.00 1,261.88 2,523.75 3,785.63 5,047.50 6,309.38 7,571.25 8,833.13 10,095.00
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HWAM4-SP500 MIC EMIN FUT Jun24

0.00 1,261.88 2,523.75 3,785.63 5,047.50 6,309.38 7,571.25 8,833.13 10,095.00
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HWBMA4-NASD100 MICRO EMIN JUN24
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— 0.00
&l
=
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,337.50 8,675.00 13,012.50 17,350.00 21,687.50 26,025.00 30,362.50 34,700.00
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