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JGSX4-IFSC NIFTY 50 FUT Nov24

0.02

0.02

0.01

—~ 0.01

— 0.00
ol 0.00 6,030.38 12,060.75  18,091.13 24,121.50 30,151.88 36,182.25 42,212.63  48,243.00

-0.01

-0.01

-0.02

-0.02

e

3. AL 20 FEHES AITH2 A0 AZ ) (Eh): ok gl)
JGSX4 IFSC NIFTY 50 FUT Nov24 256
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SAY  2024-11-06
2024-11-05

SOLO| Z500E} 207 = B UE| L oHE

A e 0 0 0
M NES Agt 0 0 0
A {7tsd  |M=E 787 0 787
A NES Agt 0 0 0
2. M7|A|-He| &l x
ESZ4-S&P500 EMINI FUT DEC24
0.01
0.00
0.00
— 0.00
&
EEF‘ 0.00
BF 0.00 1,435.81 2,871.63 4,307.44 5,743.25 7,179.06 8,614.88 10,050.69 11,486.50
‘HJ 0.00
0.00
0.00
-0.01
74
3. AlLtE| @ &0l L xHZ (X L&A o AHS ) (GE R L))
AOSPXWUSE SPXW US 11/05/24 C5730 INDEX 0.13
ESZ4 S&P500 EMINI FUT DEC24 63
4, TPHAEO| ZCf&A 03U (VaR : 99%LE|FF,1027|F) (THEHTER)
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EHASAUHER (XA -THEH)
A a3

r=
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[

482

0.00
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=

BOF5-SOYBEAN OIL FUTR Jan25

0.00

0.00

0.00

0.00

0.00
0.00

11.38

22.76 34.13 45,51 56.89

68.27 79.64

91.02

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

17.48

34.97 52.45 69.93 87.41

104.90 122.38

139.86

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

/

.00 104.13 208.25 31M.50 520.63 624.75 728.88 833.00
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

61.49 122.98 184.46 245.95 307.44 368.93 430.41 491.90

/

/

72

KR4175VB0006-2024-11 &M S

o~

.00

344.38 688.75 1,033.13 1,377.5 1,721.88 2,066.25 2,410.63 2,755.00




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 142.75

T T

285.50

428.25 571.00 713.75

T

856.50

T 1

999.25 1,142.00

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.48

T T

10.97

16.45 21.93 27.41

T

32.90

T 1

38.38 43.86

0.00

/

0.00

/

0.00

0.00

72

SF5-SOYBEAN FUTURE Jan25

0.00

0.00

0.00

0.00

/

0.00

.00 249.31

T T

498.63

747.94 997.25 1,246.56

T

1,495.88

T 1

1,745.19 1,994.50

0.00

0.00

0.00

0.00



SMF5-SOYBEAN MEAL FUTR Jan25

600.40

1,137.50

0.00 /
0.00 /
0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 75.05 150.10 ZZM.ZO 375.25 450.30 525.35
'('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 0.00 142.19 284.38 42M.75 710.94 853.13 995.31
(‘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



2024-11-06
2024-11-05

Of==(1) O &= (2)
Mt e e B 3,428 3,417 11| &Ly
A FEH (M= 1,801 0 1,801 | &Ly
2. M7|A|-He| &l x
KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
x
;ir, 0.00
ol 0.00 85.75 171.50 257.25 343.00 428.75 514.50 600.25 686.00
4“ 0.00
0.00
0.00
0.00
74
3. AjLtE| @5 &0l X F(X|CH & A of A2 ot) (THREH TR
KR4101VC0004 2024-12 [AI|200K| =M E 143
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -143 -143 -143 -143 -143 -143 -143
-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% 143 143 143 143 143 143 143
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SAY  2024-11-06
712 2024-11-05

M {7tsd  |[M= 0 0 0| &L
A 27158 |8M 0 0 JER
7 otsd  |ME 327 0 327/
A *t5H |24 0 40,131 -40,131 | ZkLY
TE7[A| "l &l x
KR41B3VB0009-2024-11 D 2{O}HI|HME
1.26
0.94
0.63
— 0.31
=
=r
— 0.00 T ¢ T )
6r 0.00 629,000.00 1,258,000.00 1,887,000.00 2,516,000.00
<‘IJ -0.31
-0.63
-0.94
1.26 -
7tA
KR41B3VC0008-2024-12 11 2{OIH/|EHME
1.23
0.92
0.62
— 0.31
ol
=
I 0.00 ‘ ‘ ‘ ‘
Br 0.00 616,000.00 17232,000.00 1,848,000.00 2,464,000.00
<‘IJ 0.31
-0.62
-0.92
1.23 -



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% -25 -25 -25 -25 -25 -25 -25
-5.33% -17 -17 -17 -17 -17 -17 -17
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0 0 0 0 0
2.67% 8 8 8 8 8 8 8
5.33% 17 17 17 17 17 17 17
8.00% 25 25 25 25 25 25 25
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 1,748

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 326 325 324 323 320 316 310
-5.33% 322 317 311 302 292 279 264
-2.67% 283 264 243 220 195 168 141
0% 110 73 37 0 -37 -74 -112
2.67% -310 -344 -379 -414 -450 -486 -522
5.33% -950 -966 -985 -1,006 -1,030 -1,055 -1,082
8.00% -1,691 -1,695 -1,701 -1,710 -1,720 -1,733 -1,748
KR4201VB3479 2024-11 =2347.5 189

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 29 29 29 29 28 28 28
-5.33% 29 28 28 27 26 25 24
-2.67% 26 24 22 20 18 15 12
0% 12 8 4 0 -4 -8 -12
2.67% -28 -33 -37 -41 -46 -50 -55
5.33% -96 -99 -102 -105 -108 -111 -115
8.00% -180 -181 -182 -183 -185 -187 -189
KR4301VB3452 2024-11 3345 529

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -526 -526 -527 -527 -527 -528 -529
-5.33% -327 -327 -328 -330 -332 -334 -337
-2.67% -134 -137 -142 -147 -152 -158 -164

0% 26 17 9 0 -9 -17 -26

2.67% 116 108 100 92 84 75 67
5.33% 145 142 138 134 129 124 118
8.00% 150 150 149 147 145 143 140

4, TPl EEo| Zo =M EEH(VaR : 99% L E|+FE,10Y7|E) (Bt 2H3)
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712 2024-11-05
ADOFEKRX300Q1 Sl A o (F AT H)
A a3
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=

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

0.00

0.00

0.00

0.00

0.00

85.75 171.50 257.25 343.00 428.75 514.50 600.25

686.00

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

20,250.00 40,500.00 60,750.00

81,000.00




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

57,400.00

76,200.00

0.13 /
0.09 /
0.06 /
— 0.03
= /
=|
o 0.00 . ; .
Or 0.00 63,300.00 /t{,GVOO.OO 189,900.00 253,200.00
A o3 /
-0.06 /
-0.09
-0.13
7t
KR41CNVB0005-2024-11 EAADXIHEM E
0.03 /
0.02 /
0.01 /
= 0.01
ﬂJ /
=]
3. 0.00 r ‘ : ‘ : : )
Or 0.00 7,175.00 14,350.00 21,525.00 8,700.00 35,875.00 43,050.00 50,225.00
-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 9,525.00 19,050.00 28,575.00 8,100.00 47,625.00 57,150.00 66,675.00
(‘IJ -0.01 /
-0.02 /
-0.03
-0.04



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

54,200.00

0.05 /

0.04 /

0.02 /
= 0.01
I:|J /
=
f__ 0.00 . ; .
Or 0.00 24,900.00 MO‘OO 74,700.00 99,600.00
A 5o /

-0.02 /

-0.04

-0.05

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

0.12 /

0.09 /

0.06 /
— 0.03
ol /
=]
g_, 0.00 . )
Or 0.00 57,500.00 /6,0'00.00 172,500.00 230,000.00
A 03 /

-0.06 /

-0.09

-0.12

7t
KR41FXVB0000-2024-11 SAM/|EHME

0.03 /

0.02 /

0.01 /
= 0.01
o /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 6,775.00 13,550.00 ZO,SM&0.00 33,875.00 40,650.00 47,425.00
(‘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 72,750.00 /@'00.00 218,250.00 291,000.00

/

/

72

KR41GNVB0001-2024-11 =Y/ HME

/

/

/

/

.00 21,950.00 /6(30.00 65,850.00 87,800.00

/

/

72

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

/

/

/

/

.00 59,100.00 /{,2'00.00 177,300.00 236,400.00




3. ALIE| 8 £ FZHSEIHE L E=H) (EH2l: 4 )

OH :
KR4101VC0004 2024-12 2AIR00K| =M= 61

7| =R AbO| EH 5
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -61 61 -61 -61 -61 -61 -61
-5.33% -41 -41 -41 -41 -41 -41 -41
-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% 41 41 41 41 41 41 41
8.00% 61 61 61 61 61 61 61
KR41BQVB0003 2024-11 2 HLEPHEM = 1

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

7| = XAt HE Y
7+ -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
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% 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
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
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 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 Y/HEM = 1

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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