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SOLO|=2500E}HIHH EEHE|EAHE
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—1OH
| = B |
[@]
A e 0 0 0
M NES Agt 0 0 0
A {7tsd  |M=E 789 0 789
A NES Agt 0 0 0
o) B
ESZ4-S&P500 EMINI FUT DEC24
0.01
0.00
0.00
0.00
0.00
0.00 1,439.56 2,879.13 4,318.69 5,758.25 7,197.81 8,637.38 10,076.94 11,516.50
0.00
0.00
0.00
-0.01
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
AOIXSPUSCEXSP US 11/04/24 C572 INDEX 0.18
ESZ4 S&P500 EMINI FUT DEC24 63
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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A

SAY  2024-11-05
7212 2024-11-04

EHASMER (M H-THEY)
A a3

r=

r=
22|

[

0 480

0.00

19

F=

BOF5-SOYBEAN OIL FUTR Jan25

0.00

0.00

0.00

0.00

0.00

11.52

23.03 34.55 46.06 57.58 69.09 80.61

92.12

0.00

0.00

0.00 -

0.00

7t4

CTZ4-COTTON NO.2 FUTR Dec24

0.00

0.00

0.00

0.00

0.00

17.54

35.09 52.63 70.17 87.71 105.26 122.80

140.34

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

/

.00 103.63 207.25 31M.50 518.13 621.75 725.38 829.00
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

60.74 121.48 182.21 242.95 303.69 364.43 425.16 485.90

/

/

72

KR4175VB0006-2024-11 &M S

o~

.00

342.83 685.65 1,028.48 1,371.3 1,714.13 2,056.95 2,399.78 2,742.60




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 141.69

T T

283.38

425.06 566.75 708.44

T

850.13

T 1

991.81 1,133.50

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.52

T T

11.04

16.55 22.07 27.59

T

33.11

T 1

38.62 44.14

0.00

/

0.00

/

0.00

0.00

72

SF5-SOYBEAN FUTURE Jan25

0.00

0.00

0.00

0.00

/

0.00

.00 248.44

T T

496.88

745.31 993.75 1,242.19

T

1,490.63

T 1

1,739.06 1,987.50

0.00

0.00

0.00

0.00



SMF5-SOYBEAN MEAL FUTR Jan25

594.20

1,136.00

0.00 /
0.00 /
0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 74.28 148.55 ZZM.lo 371.38 445.65 519.93
'('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 0.00 142.00 284.00 42M.00 710.00 852.00 994.00
(‘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



2024-11-05
2024-11-04

Of==(1) Of = (2)
M f7t5d  |ME 3,437 3,436 1| ZLH
A F7t5dH  |[ME 1,804 0 1,804 | &Ly
2. TN &=
KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
ir, 0.00
ol' 0.00 85.90 171.80 257.70 343.60 429.50 515.40 601.30 687.20
4“ 0.00
0.00
0.00
0.00
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) [(GEE R )
KR4101VC0004 2024-12 AAI200K|$=ME 144
7| Z=ApLo| HE M
7t4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -144 -144 -144 -144 -144 -144 -144
-5.33% -96 -96 -96 -96 -96 -96 -96
-2.67% -48 -48 -48 -48 -48 -48 -48
0% 0 0 0 0 0 0 0
2.67% 48 48 48 48 48 48 48
5.33% 96 96 96 96 96 96 96
8.00% 144 144 144 144 144 144 144
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SAY  2024-11-05
7212 2024-11-04

M {7tsd  |[M= 0 0 0| &L
A 27158 |8M 0 0 JER
Sl {7tsd  |M=E 283 0 283 | &L
A *t5H |24 0 40,131 -40,131 | ZkLY
TE7[A| "l &l x
KR41B3VB0009-2024-11 D 2{O}HI|HME
1.09
0.82
0.55
— 0.27
=
=r
— 0.00 T ¢ T )
6r 0.00 545,000.00 4,090,000.00 1,635,000.00 2,180,000.00
<‘IJ -0.27
-0.55
-0.82
-1.09 -
7tA
KR41B3VC0008-2024-12 11 2{OIH/|EHME
1.06
0.79
0.53
—~ 0.26
ol
% 0.00
Br 0.00 527,500.00 47055,000.00 1,582,500.00 2,110,000.00
<‘IJ -0.26
-0.53
-0.79
-1.06 -



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) (Erl:4 3t gl)
1

KR41B3VB0009 2024-11 14O/ E M=

7| = XL HEY
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% =22 -22 -22 =22 -22 -22 -22
-5.33% -14 -14 -14 -14 -14 -14 -14
-2.67% -7 -7 -7 -7 -7 -7 -7
0% 0 0 0 0 0 0
2.67% 7 7 7 7 7 7
5.33% 14 14 14 14 14 14 14
8.00% 22 22 22 22 22 22 22
KR41B3VC0008 2024-12 12O/ EH M= 1

7| = AL 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% -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 1,833

7|Z=ApLto| HE
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 434 433 430 427 421 414 405
-5.33% 424 415 404 390 374 356 335
-2.67% 356 330 301 271 240 207 174
0% 122 81 41 0 -4 -81 -122
2.67% -357 -390 -424 -460 -496 -533 -570
5.33% -1,026 -1,041 -1,059 -1,079 -1,102 -1,127 -1,154
8.00% -1,776 -1,780 -1,786 -1,795 -1,805 -1,818 -1,833
KR4201VB3479 2024-11 23475 200

7| Z=ApLo| HE M
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 40 40 40 39 39 38 37
-5.33% 39 39 38 36 35 33 31
-2.67% 34 32 29 26 23 19 16
0% 14 9 5 0 -5 -9 -14
2.67% -34 -38 -43 47 -52 -56 -61
5.33% -106 -109 -1 -114 -117 -121 -124
8.00% -191 -192 -193 -194 -196 -198 -200
KR4301VB3452 2024-11 Z345 499

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -491 -492 -492 -493 -495 -497 -499
-5.33% -293 -295 -298 -301 -306 -310 -316
-2.67% -109 -116 -123 -131 -139 -147 -156

0% 32 21 11 0 -1 -21 -32

2.67% 109 100 91 82 72 63 53
5.33% 136 132 127 122 116 109 102
8.00% 142 141 139 137 134 131 127

4, TPl EEo| Zo =M EEH(VaR : 99% L E|+FE,10Y7|E) (Bt 2H3)
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U7|AHe| &

A

SAY  2024-11-05
7212 2024-11-04
ADOFEKRX300Q1 Sl A o (F AT H)
A a3

19

=

KR4101VC0004-2024-12 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

85.90 171.80 257.70 343.60 429.50 515.40 601.30

687.20

0.00

0.00

0.00

0.00 -

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

717

KR41BQVB0003-2024-11 S & AMB7HEHME

.00

20,125.00 40,250.00 60,375.00

80,500.00




KR41C6VB0004-2024-11 Ot 2 | HA| E /| H M E

58,500.00

77,000.00

0.12 /
0.09 /
0.06 /
— 0.03
= /
=|
o 0.00 . ; .
Or 0.00 62,450.00 /@VOO.OO 187,350.00 249,800.00
A o3 /
-0.06 /
-0.09
-0.12
7t
KR41CNVB0005-2024-11 EAADXIHEM E
0.03 /
0.02 /
0.01 /
= 0.01
ﬂJ /
=]
3. 0.00 r ‘ : ‘ : : )
Or 0.00 7,312.50 14,625.00 21,937.50 9,250.00 36,562.50 43,875.00 51,187.50
-0.01 /
-0.02
-0.03
7H4
KR41CVVB0005-2024-11 $HO|ALO|AHA AT HM E
0.04 /
0.03 /
0.02 /
= 0.01
= /
=|
f_. 0.00 . . . . ; ; ,
Or 0.00 9,625.00 19,250.00 28,875.00 8,500.00 48,125.00 57,750.00 67,375.00
(‘IJ -0.01 /
-0.02 /
-0.03
-0.04



KR41DNVB0004-2024-11 S}LIEO{7|HME

0.05 /

0.04 /

0.03 /
— 0.01
= /
=|
o 0.00 ; ; .
Or 0.00 25,300.00 /ﬁéo.oo 75,900.00 101,200.00
A 5o /

-0.03 /

-0.04

-0.05

7t
KR41FMVB0003-2024-11 LM = /| EME

0.11 /

0.08 /

0.06 /
= 0.03
od /
=]
3. 0.00 ‘ : )
Or 0.00 56,600.00 /6,2'00.00 169,800.00 226,400.00
A 03 /

-0.06 /

-0.08

-0.11

7t
KR41FXVB0000-2024-11 SA7H/EM =

0.03 /

0.02 /

0.01 /
= 0.01
DJ /
=|
f_. 0.00 . . . . ; ; ,
Or 0.00 6,650.00 13,300.00 19,950.00 6,600.00 33,250.00 39,900.00 46,550.00 53,200.00
('IJ -0.01 /

-0.01 /

-0.02

-0.03



0.15

0.07

0.04

0.00

-0.04

-0.07

-0.11

-0.15

0.04

0.03

0.02

0.01

0.00

-0.01

-0.02

-0.03

-0.04

0.12

0.09

0.06

0.03

0.00

-0.03

-0.06

-0.09

-0.12

KR41GLVB0003-2024-11 LS ELECTRICZHE M &

/

/

/

/

.00 74,000.00 MO0.00 222,000.00 296,000.00

/

/

72

KR41GNVB0001-2024-11 =Y/ HME

/

/

/

/

.00 20,875.00 /ﬁ;0.00 62,625.00 83,500.00

/

/

72

KR41GZVB0007-2024-11 0| A= 2 HE|7|EHME

/

/

/

/

.00 61,350.00 /éVOO.OO 184,050.00 245,400.00




3. ALIE| 8 £ FZHSEIHE L E=H)

ol
2024-12 ZAIR00K| =M E

KR4101VC0004

7| =R AbO| EH 5
A -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -62 -62 -62 -62 -62 -62 -62
-5.33% -41 -41 -41 -41 -41 -41 -41
-2.67% -21 -21 -21 -21 -21 -21 -21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
KR41BQVB0003 2024-11 2 HLEPHEM = 1

7| ZRHAto| HE Y
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% 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
KR41C6VB0004 2024-11 Ot HA|HIHEM Z 2

7| = XAt HE Y
7t -25.00%| -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
KR41CNVB0005 2024-11 ZATDXIWEME 1

7| =RHAtO| HES S
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
KR41CVVB0005 2024-11 SHO[ALO|AATHHEM 1

7|Z=Rtel BiE g




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

KR41DNVB0004 2024-11 SFL HM= 0
7 | Hsd

74 -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

KR41FMVB0003 2024-11 AoH0| HM 1
7 | &

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

KR41FXVBO0O 2024-11 sANEM = 0
7 | H-&d

74 -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 ELECTRIC7H = 1
7|Z=Xt2to| H

74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
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KR4136VB00 2024-11 KTRGHEM & 0.26
KR4149VB002024-11 HDRLCHQIZ2tA O/ E M = 0.29
KR4151VB00 2024-11 GSHMWEHM = 1
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