2024-06-19
2024-06-18

oll

Al

oll

7|E

)

A S
S o

H| 2 E 8 7| xH (xH 2 -}

ol

ol

J

=N

u0
10

olo

ojru

iy,

a3

-

uo

ol

oju

14

=N

uo
10

Z| = Aol A3 (VaR : 99% 2 E|

4. TP Y=

olo

ojru

iy,

a3

uo
10



U7|AHe| &

A

SAY  2024-06-19
712 2024-06-18

EHASAUHER (XA -THEH)
A a3

r=

r=
22|

[

0 400

0.00

19

=

BOZ4-SOYBEAN OIL FUTR Dec24

0.00

0.00

0.00

0.00

0.00
0.00

10.97

21.95 32.92 43.89 54.86 65.84 76.81

87.78

0.00

0.00

0.00 -

0.00

717

CTZ4-COTTON NO.2 FUTR Dec24

0.00

0.00

0.00

0.00

0.00
0.00

17.94

35.89 53.83 71.77 89.71 107.66 125.60

143.54

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

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

CU4-CORN FUTURE Sep24

/

.00 112.50 225.00 33M.00 562.50 675.00 787.50 900.00
72
KCU4-COFFEE 'C' FUTURE Sep24
.00

56.83 113.65 170.48 227.30 284.13 340.95 397.78 454.60

/

/

72

KR4175V70005-2024-07 S| ME

o~

.00

344.73 689.45 1,034.18 1,378.9 1,723.63 2,068.35 2,413.08 2,757.80




KWU4-KC HRW WHEAT FUT Sep24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 153.88

T T

307.75

461.63 615.50 769.38

T

923.25

T 1

1,077.13 1,231.00

/

0.00

/

0.00

0.00

0.00

72

SBV4-Sugar #11 (WORLD) Oct24

0.00

0.00

0.00

0.00

/

.00 4.77

9.53

14.30 19.06 23.83

T

28.59

T 1

33.36 38.12

0.00

/

0.00

/

0.00

0.00

72

SMZ4-SOYBEAN MEAL FUTR Dec24

0.00

0.00

0.00

0.00

/

0.00

T T

00 86.23 172.45

258.68 344.90 431.13

T

517.35

T 1

603.58 689.80

0.00

0.00

0.00

0.00



SX4-SOYBEAN FUTURE Nov24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

o 0.00

ol 0.00 282.56 565.13 847.69 1,130.25 1,412.81 1,695.38 1,977.94 2,260.50
A 0.00

/

0.00

/

0.00

0.00

e

WU4-WHEAT FUTURE(CBT) Sep24

0.00

/

0.00

/

0.00

/

—~ 0.00

/

I 0.00

ol 0.00 152.00 304.00 456.00 608.00 760.00 912.00 1,064.00 1,216.00
H 0.00

0.00

0.00

0.00

73
ERREE LT RS IVER
*SIYHEL IHXEAMZO 0|2 S0| U0 BASHK ¥S

=AU (VaR : 99%ME|E=F 10U 7|E)
X BEAHEO| 02{=20| U0l SA|SHK] &4

*
els

n
re

[
rr
40 0.
D.I_

>
ojo



2024-06-19
2024-06-18

2. TN &=
KR4101V90009-2024-09 R A 5| 200X| $=ME
0.00
0.00
0.00
— 0.00
=
;"ir, 0.00
6r 0.00 94.90 189.80 284.70 379.60 474.50 569.40 664.30 759.20
<lIJ 0.00
0.00
0.00
0.00
7tA
3.ALE| Y &R HF (XM HSH) Y02l
KR4101V90009 2024-09 [AL|200K|$ME 106
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% -71 -71 -71 -71 -71 -71 -71
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 71 71 71 71 71 71 71
8.00% 106 106 106 106 106 106 106




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



2024-06-19

ol
=

Al

2024-06-18

71EY

3

KO
<0

F

7|¥9CSI500

4

nNO

3

SOLX}O| L}

of |\ of
KO | KO
o | O
~
~
152)
o | O
o|lo
IV
~
™
ol | ofl
<1<
¢|¢
K | K
|
|k

2. WINHY £YTE

onl

260

FCSI15000] 21231226

-
Aol

SWCSI50000

ol 0124=0| U CHEX 7t ALEEIAS

K

onl

@

Z| & Mo A2 U (VaR : 99% A E|$=F, 107

4. opMAE O

HEfS| B2 =30 012180| AN HEX|7 ALEEIASZ

I
=

* QHE glAF



2024-06-19
2024-06-18

=
=

o
o

Al
7=

q_u — |~ QE
5 od od
3 i I
= = Q2 oF oF
of of o i i
%0 %0 S &
OO | O |
— [qV} w0
o | AN ~
3
o0
et
oo | O | o ﬂ
o
~
Q
< 3 m
olo|olw N = KH
— [qV] c [(e) —
o | N 3 |7=_
o (o]
2 8 ar =
i -
S 2 Iy KH
5 N sF
4 —
o — Y )
2 5 m oS 2
O | LH | o | Ly < © 08 3 &
T3zl w =R
> W NN e
_ _ 2 W = = >
|| g T L =
Klo Klo 3 - X O ar
' hl I Bl ~ H e ro
N [ | N | = 5 D -
OF | o | oF | uo o = o <0
9 B oo =3
Ki S Kl o <
= B - o 4
ol of ~ X o
RS N A VWA S ®
= AR ﬂ 3 > ol
= s s 8 8 8°38 8 8 s il o
M [S] S o S o [S) o [S] S |_._._.I <0
L_lu AJ_IV_Ill.h u Wm
ol {oHR/I0<~ =< ]
N %) <



SAY  2024-06-19
712 2024-06-18

o

2. WI|MHEe &

=ES

=

HCMA4-HSCEI Futures Jun24

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,592.75 3,185.50 4,778.25 6,371.00 7,963.75 9,556.50 11,149.25  12,742.00

0.00

0.00

0.00

-0.01

7

3. ALY AATZHE @(CHA M A2 GRETHE)
HCM4 HSCEI Futures Jun24 107

4. THY A B0 A|TH2 MUY ZA(VaR : 99% M4 E,1027IF) (Erl:4 3t gl)

Q..



2 2024-06-19
2 2024-06-18

U7|AHe| &

A

19

=

KR4201V73755-2024-07 2375

0.00

0.00

0.00

0.00

0.00
0.00

93.75

187.50 281.25 375.00 468.75 562.50 656.25

750.00

0.00

0.00

0.00

0.00

717

KR4301V73720-2024-07 X372.5

0.00

0.00

0.00

0.00

0.00
0.00

93.13

186.25 279.38 372.50 465.63 558.75 651.88

745.00

0.00

0.00

0.00

0.00 -



— 0.00

0.00

KR4301V73753-2024-07 =375

0.00

0.00

ol
iir- 0.00 T T T ? T T T )
35 000O.I]O 93.75 187.50 281.25 375.00 468.75 562.50 656.25 750.00
0.00
0.00
0.00 -
e
3. AlLEE| @18 20| LEH S (A& Alo] A2 o) SEIRTTIEY
KR4201V73755 2024-07 =375 2,495
T\ EAHAte] HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,140 1,110 1,074 1,033 987 937 884
-5.33% 1,016 959 899 835 768 699 629
-2.67% 739 660 579 498 417 335 252
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