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BOZ4-SOYBEAN OIL FUTR Dec24

0.00

0.00

0.00

0.00

0.00
0.00

10.23

20.47 30.70 40.93 51.16 61.40 71.63

81.86

0.00

0.00

0.00 -

0.00
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CTZ4-COTTON NO.2 FUTR Dec24

0.00

0.00
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0.00
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CZ4-CORN FUTURE Dec24

/

.00 101.44 202.88 30M.75 507.19 608.63 710.06 811.50
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KCZ4-COFFEE 'C' FUTURE Dec24
.00

65.41 130.83 196.24 261.65 327.06 392.48 457.89 523.30
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.00

332.13 664.25 996.38 1,328.5 1,660.63 1,992.75 2,324.88 2,657.00
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SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.51

T T
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16.53 22.04 27.55

T
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T 1
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0.00

/

0.00
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0.00

0.00

72

SMZ4-SOYBEAN MEAL FUTR Dec24

0.00

0.00

0.00

0.00

/

0.00

T T
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T
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T 1
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0.00

0.00
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SX4-SOYBEAN FUTURE Nov24

/

/

/

/

2,026.50

.00 253.31 506.63 75M3.25 1,266.56 1,519.88 1,773.19
e
WZ4-WHEAT FUTURE(CBT) Dec24

.00 141.38 282.75 42%.50 706.88 848.25 989.63 1,131.00
e
3. ALt £ FXHERIHA M0 AZ )
~SPEC S QR EAZ0 0f2{ 0| U0 BAISHK| RS
of A|CHAACI A2 U(VaR : 99%MEILE,1027|F)
s SYHEE S YER BAZ0 0f2{20| U0 BAISHK| LS



2024-09-23
2024-09-20

2. M7|A|-He| &l x
KR4101VC0004-2024-12 A A 1| 200X| =M E
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— 0.00
3]
;"ir, 0.00
6r 0.00 86.66 173.33 259.99 346.65 433.31 519.98 606.64 693.30
<‘IJ 0.00
0.00
0.00
0.00
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3. AlLI2|E &ol X HF (X CE=4 0 d=H) =Ll )
KR4101VC0004 2024-12 DAIR00K| $=ME 138
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -138 -138 -138 -138 -138 -138 -138
-5.33% -92 -92 -92 -92 -92 -92 -92
-2.67% -46 -46 -46 -46 -46 -46 -46
0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 92 92 92 92 92 92 92
8.00% 138 138 138 138 138 138 138
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HCU4-HSCEI Futures Sep24

0.01

0.00

0.00

—~ 0.00

— 0.00
ol 0.00 1,579.50 3,159.00 4,738.50 6,318.00 7,897.50 9,477.00 11,056.50  12,636.00

0.00

0.00

0.00

-0.01
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HCU4 HSCEI Futures Sep24 125
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KR4201VA3421-2024-10 =342.5
.00 85.63 171.25 256.88 342.50 428.13 513.75 599.38 685.00
74
KR4201VA3454-2024-10 =345
.00 86.25 172.50 258.75 345.00 431.25 517.50 603.75 690.00




0.00

KR4301VA3420-2024-10 3£342.5

0.00

0.00

0.00

0.00

0.00

.00

85.63

171.25

256.88

342.50

428.13

513.75

599.38

0.00

0.00

0.00 -

685.00

3. AILIEZ| E £ FAZHFE 0 E=Y) (Thel: 4 ThE)
KR4201VA3421 2024-10 E342.5 707

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 303 296 288 278 267 255 241
-5.33% 274 260 244 228 211 193 175
-2.67% 202 181 159 138 116 95 73
0% 69 46 23 0 -23 -46 -69
2.67% -128 -147 -166 -186 -207 -228 -249
5.33% -374 -386 -399 -414 -430 -446 -464
8.00% -648 -654 -662 -671 -682 -694 -707
KR4201VA3454 2024-10 Z345 1,334

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 522 511 498 481 462 441 417
-5.33% 478 454 427 398 368 335 301
-2.67% 362 324 285 245 204 162 120
0% 136 91 45 0 -45 -91 -136
2.67% -217 -257 -298 -340 -383 -426 -469
5.33% -676 -703 -733 -766 -800 -836 -873
8.00% -1,202 -1,216 -1,234 -1,255 -1,279 -1,306 -1,334
KR4301VA3420 2024-10 3425 442

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -419 -421 -424 -427 -432 -436 -442
-5.33% -233 -239 -246 -253 -261 -270 -278
-2.67% -74 -85 -96 -107 -119 -130 -142
0% 37 25 12 0 -12 -25 -37
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H202REHECS (H) (X H=¢h-atd)
1. A=A
M 5 |rdZHE 0 0 0
A 3t ME 0 0 0/&e
Sl f7t5d  |=45H 14,644 0 14,644
A &2t ME 266 14,421 -14,155 | & Q)
2. M7|A|-He| &l x
3. AlLt2| Y &0l X HE (X C& Ao A3 ) (TH-EHOFRI)
FXW213E6SC KRW/USD 30-09-24E 356
FXW213E7W KRW/USD 31-10-24E 218
FXW213E8V(KRW/USD 29-11-24E 558
FXW213E8X( USD/KRW 30-09-24E 21
FXW213E9LC KRW/USD 31-10-24E 21
IEOOBD8RGM75 * SHEHE R QB X|HALEO| 0121 20| Q0] ZAISHX| &g
4. TPAYEQ| Z|Cf&Ho L3 W (VaR : 99%MEITFE10Y7|E) (e R £ )



SAY  2024-09-23
712 2024-09-20
20rEKRX30091 | A B (F 4] -IHY )

KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
;":_r, 0.00
?II; 0.00 86.66 173.33 259.99 346.65 433.31 519.98 606.64 693.30
0.00
0.00
0.00
0.00
74
A LE| Y &R ZHF(Z|C &AL ZH) (GE R L))
KR4101VC0004 2024-12 LA L200K| =M= 55
J| X XpAO] HEN
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -55 -55 -55 -55 -55 -55 -55
-5.33% -37 -37 -37 -37 -37 -37 -37
-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% 37 37 37 37 37 37 37
8.00% 55 55 55 55 55 55 55
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2108840321MR-ICE Global Carbon Futures Index(ER) (0|

0.00

0.00

0.00

0.00

0.00

0.22 0.45 0.67 0.89 1.11 1.34 1.56

1.78

0.00

0.00

0.00

0.00 -

71

2108840503MR-ICE Global Carbon Futures Index(ER) (O|

0.00

0.00

0.00

0.00

0.00

0.22 0.45 0.67 0.89 111 1.34 1.56

1.78

0.00

0.00

0.00

0.00 -



2108840610KM-ICE Global Carbon Futures Index(ER) (7|

0.00

0.00

0.00
— 0.00
ol
?—rd 0.00 T T T J T T T 1
ol 0.00 0.22 0.45 0.67 0.89 1.11 1.34 1.56 1.78
M 600

0.00

0.00

0.00 -

x|
2108840920MZ-ICE Global Carbon Futures Index(ER) (M|

0.00

0.00

0.00
— 0.00
ol
?—r' 0.00 T T T J T T T 1
ol 0.00 0.22 0.45 0.67 0.89 1.11 1.34 1.56 1.78
H 000

0.00

0.00

0.00 -

7%

3. AlLtE| R 2o RXHE E A Mo 43 GREEE)
2108840321/ICE Global Carbon Futures Index(ER) (0| 455
2108840503 ICE Global Carbon Futures Index(ER) (O| 182
2108840610 ICE Global Carbon Futures Index(ER) (7| 364
2108840920! ICE Global Carbon Futures Index(ER) (| 182
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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)
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KR4106VC0009-2024-12 A AEH50M E

0.00 -

0.00

0.00

0.00

0.00

318.75 637.50 956.25 1,275.00 1,593.75 1,912.50 2,231.25

2,550.00

0.00

0.00

0.00

0.00

0.25 4

712

KR4116VA0009-2024-10 S CHXI7|H M E

0.19

0.12

0.06

0.00

.00

123,750.00 247,500.00 371,250.00

495,000.00

-0.06

-0.12

-0.19

-0.25



KR41BSVA0002-2024-10 Z A EJHM E

0.02

0.01

0.01

—~ 0.00

~.

1

I 0.00

H o00

.00

4,432.50 8,865.00 13,297.50  17,730.0 22,162.50  26,595.00  31,027.50  35,460.00

o~

-0.01

o~

-0.01

~

-0.02

0.15
0.11
0.08
— 0.04
o_ 000
M o0
-0.08
-0.11

-0.15

0.03
0.02
0.01
~ o001
o 000
W oo
-0.01
-0.02

-0.03

712

KR41C8VA0003-2024-10 A SAM|HM S

o~

o~

o~ |

.00

75,250.00 150,5M 225,750.00 301,000.00

o~

o~

o~

72

KR41CNVA0006-2024-10 ZA TApX7HEM =

T T 1

0.00

7,025.00 14,050.00  21,075.00  28,100.0 35,125.00  42,150.00 49,175.00  56,200.00




0.36

0.27

0.18

0.09

0.00

-0.09

-0.18

-0.27

-0.36

0.11

0.08

0.06

0.03

0.00

-0.03

-0.06

-0.08

0.05

0.04

0.03

0.01

0.00

-0.01

-0.03

-0.04

-0.05

KR41CTVA0000-2024-10 A4St 7| H M &

N

o~

~.

.00 181,750.00 363,5M 545,250.00 727,000.00

N
o~
T~

72

KR41DOVA0009-2024-10 DB HE/|EHM S

/
/

/

/

.00 56,450.00 /6,9'00.00 169,350.00 225,800.00

/

/

72

KR41F9VA0005-2024-10 SKHIO| 2 AIO|HA I E M E

N

o~

.00 27,350.00 54,7;)%\ 82,050.00 109,400.00
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KR41GNVA0002-2024-10 = ¥7|EHME

0.03

0.02

0.01

0.00

-0.01

.00

22,800.00 45,600.00

68,400.00

91,200.00

-0.02

-0.03

-0.05 -
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KR41CNVAQI 2024-10 EA TDX7H M
KR41CTVAOC 2024-10 A SR 7 & M
KR41DOVAO( 2024-10 DB 2 &7

KR41F9VA0Q 2024-10 SKHFO| 2 AtO

TEHF (X = of A3 )
KR4106VCOC 2024-12 ZAEH50ME
KR4116VAOC 2024-10 S CHXL7H

KR41GNVAO 2024-10 2L/ EHME
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KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
;"ir, 0.00
6r 0.00 86.66 173.33 259.99 346.65 433.31 519.98 606.64 693.30
<‘IJ 0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (THREH TR
KR4101VC0004 2024-12 LAI200K| M2 758
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -758 -758 -758 -758 -758 -758 -758
-5.33% -506 -506 -506 -506 -506 -506 -506
-2.67% -253 -253 -253 -253 -253 -253 -253
0% 0 0 0 0 0 0 0
2.67% 253 253 253 253 253 253 253
5.33% 506 506 506 506 506 506 506
8.00% 758 758 758 758 758 758 758




onl

A

Z| Aol A= MU (VaR : 99%

4. nplArEoO



SAY  2024-09-23
712 2024-09-20

Mt F75H (M= 0 0 0
AT F7t5dH  |[ME 0 0 O|ZHLH
A {7tsd  |M=E 10,751 0 10,751
A F7t5dH  |[ME 1,574 0 1,574 | %Y
TE7|A|He| &=
ESZ4-S&P500 EMINI FUT DEC24
0.01
0.00
0.00
— 0.00
&l
?EI_ 0.00 T T T 7 T T T )
BF 0.00 1,444.50 2,889.00 4,333.50 5,778.00 7,222.50 8,667.00 10,111.50 11,556.00
4“ 0.00
0.00
0.00
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