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0.00 -

AOSPXWUS5770-SPXW US 11/01/24 C5770 Index

0.00

0.00

0.00

0.00

0.00

.00

1.45 2.90 4.35 5.80 7.25 8.70 10.15 11.60

0.00

0.00

0.00

0.01
0.00
0.00
0.00
0.00
A 0.00
0.00

0.00

-0.01

717

ESZ4-S&P500 EMINI FUT DEC24

.00 1,434.63 2,869.25 4,303.88 5,738.50 7,173.13 8,607.75 10,042.38  11,477.00




3. AILIE| 2 £ FTHFE &0 =)
AOSPXWUSE SPXW US 11/01/24 C5770 Index
ESZ4 S&P500 EMINI FUT DEC24

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)

o
=)
y::
2
[0

o
N
~

FI\'I
£
£
2
o



U7|AHe| &

A

SAY  2024-11-04
712 2024-11-01

EHASAUHER (XA -THEH)
A a3

r=

[

r=
22|

0 483

0.00

19

=

BOF5-SOYBEAN OIL FUTR Jan25

0.00

0.00

0.00

0.00

0.00

11.27

22.54 33.80 45.07 56.34 67.61 78.87

90.14

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

17.39

121.75

104.36

34.79 52.18 69.57 86.96

139.14

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

CZ4-CORN FUTURE Dec24

/

.00 102.69 205.38 30M.75 513.44 616.13 718.81 821.50
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

61.48 122.95 184.43 245.90 307.38 368.85 430.33 491.80

/

/

72

KR4175VB0006-2024-11 &M S

o~

.00

344.70 689.40 1,034.10 1,378.8 1,723.50 2,068.20 2,412.90 2,757.60




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 14231

T T

284.63

426.94 569.25 711.56

T

853.88

T 1

996.19 1,138.50

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.69

T T

11.37

17.06 22.74 28.43

T

34.11

T 1

39.80 45.48

0.00

/

0.00

/

0.00

0.00

72

SF5-SOYBEAN FUTURE Jan25

0.00

0.00

0.00

0.00

/

0.00

.00 248.63

T T

497.25

745.88 994.50 1,243.13

T

1,491.75

T 1

1,740.38 1,989.00

0.00

0.00

0.00

0.00



SMF5-SOYBEAN MEAL FUTR Jan25

602.60

1,141.00

0.00 /
0.00 /
0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 75.33 150.65 ZZM.so 376.63 451.95 527.28
'('IJ 0.00 /
0.00 /
0.00
0.00
74
WZ4-WHEAT FUTURE(CBT) Dec24
0.00 /
0.00 /
0.00 /
— 0.00
ol /
=|
3__ 0.00 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 142.63 285.25 42M.50 713.13 855.75 998.38
(‘IJ 0.00 /
0.00 /
0.00
0.00
7}
A L2 Y &R ZHF(Z|CHEH L)
*SIYHE = X ELAEO| 02 20| U0 SAISHK] YAS
4. TPAYEQ| X|Cf&=Ho 43 M (VaR : 99%MEITFE10Y7|F)
*SIYHE = X EAEFO| 0{2{ 20| U0 SAISHK] AS



2024-11-04
2024-11-01

Of==(1) Of = (2)
M e = A 3,388 3,399 S11 | =L
A FEH (M= 1,776 0 1,776 &L
2. M7|A|-He| &l x
KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
ir, 0.00
Or 0.00 84.58 169.15 253.73 338.30 422.88 507.45 592.03 676.60
<‘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 DAIR00K| $=ME 142
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -142 -142 -142 -142 -142 -142 -142
-5.33% -94 -94 -94 -94 -94 -94 -94
-2.67% -47 -47 -47 -47 -47 -47 -47
0% 0 0 0 0 0 0 0
2.67% 47 47 47 47 47 47 47
5.33% 94 94 94 94 94 94 94
8.00% 142 142 142 142 142 142 142
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SAIY  2024-11-04
712 2024-11-01

M {7tsd  |[M= 0 0 0| &L
M {It53  |8M 0 0 BT
Sl {7tsd  |M=E 262 0 262 | &Ly
A *t5H |24 0 40,131 -40,131 | ZkLY
TE7[A| "l &l x
KR41B3VB0009-2024-11 D 2{O}HI|HME
1.01
0.76
0.50
— 0.25
=
=r
— 0.00 T ¢ T )
6r 0.00 503,500.00 4,007,000.00 1,510,500.00 2,014,000.00
<‘IJ -0.25
-0.50
-0.76
-1.01 -
7tA
KR41B3VC0008-2024-12 11 2{OIH/|EHME
0.98
0.73
0.49
— 0.24
ol
% 0.00
Br 0.00 487,500.00 975,000.00 1,462,500.00 1,950,000.00
<‘IJ -0.24
-0.49
-0.73
-0.98 -



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

KR4201VB3453-2024-11 =345

.00 86.25 172.50 258.75 345N.25 517.50 603.75 690.00
7t4
KR4201VB3479-2024-11 &347.5
00 86.88 173.75 260.63 34N.38 521.25 608.13 695.00
7t4
KR4301VB3452-2024-11 X345
.00 86.25

172.50 258.75 345.00 431.25 517.50 603.75 690.00




3. ALE|QE 2R RHS A2 MANTY) (EHQL: Bt 2))
1

KR41B3VB0009 2024-11 14O/ E M=

7| Z=Xtte] HEY
A -25.00% -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
KR41B3VC0008 2024-12 1 {OtG7HEM = 1

7| =Xl 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
KR4201VB3453 2024-11 =345 1,532

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 298 297 295 292 287 280 271
-5.33% 293 286 277 266 251 235 215
-2.67% 256 236 212 185 157 126 94
0% 122 82 42 0 -42 -85 -129
2.67% -194 -241 -288 -334 -381 -428 -475
5.33% -716 -751 -788 -826 -866 -907 -949
8.00% -1,383 -1,401 -1,421 -1,445 -1,472 -1,501 -1,532
KR4201VB3479 2024-11 =2347.5 165

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 27 27 27 26 26 25
-5.33% 27 26 26 25 23 22 20
-2.67% 24 22 20 18 15 12 8
0% 13 9 4 0 -5 -9 -14
2.67% -17 -23 -28 -34 -39 -44 -50
5.33% -71 -76 -81 -85 -90 -95 -101
8.00% -144 -147 -150 -153 -157 -161 -165
KR4301VB3452 2024-11 3345 531

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -527 -527 -528 -528 -529 -530 -531
-5.33% -330 -331 -333 -335 -337 -341 -345
-2.67% -139 -143 -148 -154 -160 -167 -174

0% 28 19 10 0 -10 -20 -30

2.67% 146 134 123 112 101 90 79
5.33% 205 197 188 180 171 161 151
8.00% 225 221 217 212 207 201 194

4, TPl EEo| Zo =M EEH(VaR : 99% L E|+FE,10Y7|E) (Bt 2H3)
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KR4101VC0004-2024-12 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

0.00

84.58 169.15 253.73 338.30 422.88 507.45 592.03

676.60

0.00

0.00

0.00

0.00 -

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

717

KR41C6VB0004-2024-11 Ot 2B H A|Z7{E M E

.00

59,000.00 118,000.00 177,000.00

236,000.00




KR41CNVB0005-2024-11 EA FApX/HEHME

0.03 /

0.02 /

0.01 /
— 0.01
ol
=
o 0.00 . ; ; ; T T .
Or 0.00 6,737.50 13,475.00 20,212.50 6,950.00 33,687.50 40,425.00 47,162.50 53,900.00
'(‘IJ -0.01 /

-0.01 /

-0.02

-0.03

7t
KR41CVVB0005-2024-11 SHO|AFO|H AT HM E

0.04 /

0.03 /

0.02 /
= 0.01
ﬂJ /
=]
3. 0.00 r ‘ : ‘ : : )
Or 0.00 8,850.00 17,700.00 26,550.00 5,400.00 44,250.00 53,100.00 61,950.00 70,800.00
'('“ -0.01 /

-0.02 /

-0.03

-0.04

7H4
KR41FMVB0003-2024-11 LHO| ZI|EHME

0.12 /

0.09 /

0.06 /
= 0.03
=
=
L o000 x x \
Or 0.00 58,150.00 /6,3'00.00 174,450.00 232,600.00
A 03 /

-0.06 /

-0.09

-0.12



KR41FXVB0000-2024-11 SAM/|EME

80,600.00

0.03 /

0.02 /

0.01 /
— 0.01
=
f__ 0.00 . ; ; ; T T .
Or 0.00 6,475.00 12,950.00 19,4%0‘00 32,375.00 38,850.00 45,325.00 51,800.00
'(“ -0.01

-0.01 /

-0.02

-0.03

7t
KR41GLVB0003-2024-11 LS ELECTRICZHE M E

0.14 /

0.11 /

0.07 /
— 0.04
z /
=]
g_, 0.00 ‘ . )
Or 0.00 70,500.00 /K,O'O0.00 211,500.00 282,000.00
A o0a /

-0.07 /

-0.11

-0.14

7t
KR41GNVB0001-2024-11 S U/WEME

0.04 /

0.03 /

0.02 /
— 0.01
Z /
=
L o000 x x \
ol 0.00 20,150.00 Mo.oo 60,450.00
(‘IJ -0.01 /

-0.02 /

-0.03

-0.04



KR41GZVB0007-2024-11 O| AZ 2 HE|7J|HM =

0.11
0.08
0.06
—~ 0.03
ol
E"ir- 0.00 T 7 T )
ol 0.00 55,700.00 111,400.00 167,100.00 222,800.00
4“ -0.03
-0.06
-0.08
-0.11 -
74
3. AlL2| 2 £ X F (X Ao dI ) (SRl )
KR4101VC0004 2024-12 FAIR00K|$M S 61
7| =XHtO| HE
7t -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -61 -61 -61 -61 -61 -61 -61
-5.33% -40 -40 -40 -40 -40 -40 -40
-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% 40 40 40 40 40 40 40
8.00% 61 61 61 61 61 61 61
KR41C6VB0004 2024-11 Ot R HA|ZIHEM = 2
7| BXHte| HE
74 -2500% -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
KR41CNVBO0005 2024-11 ZATIDXWEME 1
7| BXHte| MBS
74 -2500%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% 0 0 0 0
-2.67%
0% 0 0 0 0 0 0 0




2.67% 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 1 1 1 1 1
KR41CVVB0005 2024-11 SHO[ALO|QIATHEM 1

7| =Xk HE
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 1 1 1 1 1 1 1
KR41FMVBO0003 2024-11 EHO|ZIfEM = 1

7| =Xk HE
74 -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
KR41FXVB0000 2024-11 MWLM S 0

7| =Xk HE
7+ -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR41GLVB0003 2024-11 LS ELECTRIC/HE M 2 1

7| =Xk HE
7+ -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
KR41GNVB0001 2024-11 LMEM = 1

7| =X HE




7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% 0 0 0 0 0 0 0
-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% 0 0 0 0 0 0 0
8.00% 1 1 1 1 1 1 1

KR41GZVB0007 2024-11 R ZHEPHEME 1
7| Z=XHko| BiEd

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

|CH& Ao A2 (VaR : 99%AE|E=FE 10U 7|F)

~
[}

—Ho

1E
2
o
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