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ESZ4-S&P500 EMINI FUT DEC24

0.01

0.00

0.00

0.00

0.00
0.00 1,453.06 2,906.13 4,359.19 5,812.25 7,265.31

8,718.38 10,171.44  11,624.50

0.00

0.00

0.00
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BOF5-SOYBEAN OIL FUTR Jan25

0.00

0.00

0.00

0.00

0.00
0.00

11.25

22.50 33.75 45.00 56.25 67.50 78.75

90.00

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

17.49

34.98 52.46 69.95 87.44 104.93 122.41

139.90

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

/

.00 104.63 209.25 31M.50 523.13 627.75 732.38 837.00
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

62.54 125.08 187.61 250.15 312.69 375.23 437.76 500.30

/

/

72

KR4175VB0006-2024-11 &M S

o~

.00

349.53 699.05 1,048.58 1,398.1 1,747.63 2,097.15 2,446.68 2,796.20




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 144.19

T T

288.38

432.56 576.75 720.94

T

865.13

T 1

1,009.31 1,153.50

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.48

T T

10.95

16.43 21.90 27.38

T

32.85

T 1

38.33 43.80

0.00

/

0.00

/

0.00

0.00

72

SF5-SOYBEAN FUTURE Jan25

0.00

0.00

0.00

0.00

/

0.00

.00 250.44

T T

500.88

751.31 1,001.75 1,252.19

T

1,502.63

T 1

1,753.06 2,003.50

0.00

0.00

0.00

0.00



SMF5-SOYBEAN MEAL FUTR Jan25

0.00 /

0.00 /

0.00 /
— 0.00
ol /
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 75.15 150.30 ZZM.SO 375.75 450.90 526.05 601.20
'('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 0.00 143.13 286.25 42M.50 715.63 858.75 1,001.88 1,145.00
(‘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

[CHEHO &S A (VaR : 99% M E|+F, 10U 7| &)
SHEE X RLUAE 02 Z0] A0 SAISHA| &



2024-11-07
2024-11-06

Of==(1) O &= (2)
Mt e e B 3,434 3,417 16| 2
A FEH (M= 1,797 0 1,797 | &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
?i':.r, 0.00
ol 0.00 85.55 171.10 256.65 342.20 427.75 513.30 598.85 684.40
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% -95 -95 -95 -95 -95 -95 -95
-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% 95 95 95 95 95 95 95
8.00% 143 143 143 143 143 143 143
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712 2024-11-06

M {7tsd  |[M= 0 0 0| &L
A 27158 |8M 0 0 JER
Sl {7tsd  |M=E 320 0 320 &LH
A *t5H |24 0 40,131 -40,131 | ZkLY
TE7[A| "l &l x
KR41B3VB0009-2024-11 D 2{O}HI|HME
1.23
0.92
0.62
= 0.31
=
=r
— 0.00 T ¢ T )
6r 0.00 615,000.00 1,230,000.00 1,845,000.00 2,460,000.00
<‘IJ -0.31
-0.62
-0.92
1.23 -
7tA
KR41B3VC0008-2024-12 11 2{OIH/|EHME
1.21
0.90
0.60
— 0.30
ol
=
I 0.00 ‘ ;
Br 0.00 603,000.00 17206,000.00 1,809,000.00 2,412,000.00
<‘IJ -0.30
-0.60
-0.90
1.21 -



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| =R AbO| EH 5
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -25 -25 -25 -25 -25 -25 -25
-5.33% -16 -16 -16 -16 -16 -16 -16
-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% 16 16 16 16 16 16 16
8.00% 25 25 25 25 25 25 25
KR41B3VC0008 2024-12 1 {OtG7HEM = 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% -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 2345 1,721

7| = XAt HE Y
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 262 262 261 260 259 257 254
-5.33% 260 258 254 249 242 233 223
-2.67% 237 223 207 189 169 148 125
0% 97 65 33 0 -33 -66 -100
2.67% -297 -328 -361 -393 -427 -460 -494
5.33% -933 -947 -964 -983 -1,004 -1,026 -1,050
8.00% -1,675 -1,678 -1,683 -1,690 -1,698 -1,709 -1,721
KR4201VB3479 2024-11 £3475 184

7| =RHAtO| HES S
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22 22 22 22 22 22 22
-5.33% 22 22 22 22 21 20 19
-2.67% 21 20 18 17 15 13 11
0% 10 7 3 0 -4 -7 -11
2.67% -26 -31 -35 -39 -43 -47 -51
5.33% -93 -96 -98 -101 -104 -107 -110
8.00% -177 -178 -179 -180 -181 -183 -184
KR4301VB3452 2024-11 %345 547

7|Z=Rtel BiE g




7HA -2500%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -547 -547 -547 -547 -547 -547 -547
-5.33% -347 -347 -348 -348 -349 -350 -352
-2.67% -150 -152 -155 -158 -161 -165 -170

0% 21 14 7 0 -7 -14 -22

2.67% 118 111 104 97 90 83 76
5.33% 145 142 140 137 133 129 124
8.00% 148 147 147 146 145 144 142

4. TP &F 0| A HO LS AU (VaR : 9% LE+F,10L7|E) (Thel: =8 2h)
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KR4101VC0004-2024-12 A A 1| 200X| =M E

0.00

0.00

0.00

0.00

0.00

85.55 171.10 256.65 342.20 427.75 513.30 598.85

684.40

0.00

0.00

0.00

0.00 -

0.10

0.07

0.05

0.02

0.00

-0.02

-0.05

-0.07

-0.10

717

KR41BBVB0000-2024-11 £ A O|Z/|E M=

.00

48,000.00 96,000.00 144,000.00

192,000.00




KR41BQVB0003-2024-11 SHAMEI/|EME

38,660.00

0.04 /
0.03 /
— 0.01
ol
=
o 0.00 . . ; ; T T .
Or 0.00 9,837.50 19,675.00 29,512.50 9,350.00 49,187.50 59,025.00 68,862.50 78,700.00
-0.02 /
-0.03
-0.04
7t
KR41C6VB0004-2024-11 Ot 2 | HA| E /| E M E
0.12 /
0.09 /
0.06 /
= 0.03
ﬂJ /
=]
3. 0.00 ‘ : )
Or 0.00 60,800.00 /{,6'00.00 182,400.00 243,200.00
A 03 /
-0.06 /
-0.09
-0.12
7t
KR41CBVB0009-2024-11 SISIE 2 MINEM E
0.02 /
0.01 /
0.01 /
= 0.00
=
=
f_. 0.00 . . . . ; ; ,
Or 0.00 4,832.50 9,665.00 14,497.50 9,330.00 24,162.50 28,995.00 33,827.50
-0.01 /
-0.01
-0.02



KR41CNVB0005-2024-11 EA FApX/HEHME

0.03 /

0.02 /

0.01 /
— 0.01
ol
=
o 0.00 . ; ; ; T T .
Or 0.00 6,637.50 13,275.00 19,912.50 6,550.00 33,187.50 39,825.00 46,462.50 53,100.00
'(‘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 9,762.50 19,525.00 29,287.50 9,050.00 48,812.50 58,575.00 68,337.50 78,100.00
'('“ -0.01 /

-0.02 /

-0.03

-0.04

7H4
KR41DNVB0004-2024-11 SILI SO 7| EH M &

0.05 /

0.04 /

0.03 /
= 0.01
=
=
L o000 x x \
Or 0.00 25,300.00 /ﬁcv)o.oo 75,900.00 101,200.00
A oo /

-0.03 /

-0.04

-0.05



KR41FMVB0003-2024-11 LM ZI|EHME

0.11 /

0.08 /

0.06 /
— 0.03
-nI-J /
=|
f__ 0.00 . ; .
Or 0.00 56,500.00 /K,OVOO.OO 169,500.00 226,000.00
A o3 /

-0.06 /

-0.08

-0.11

7t
KR41FXVB0000-2024-11 SA/|EME

0.03 /

0.02 /

0.01 /
— 0.01
z /
=]
g_, 0.00 . ‘ ; . . ; )
Or 0.00 6,775.00 13,550.00 ZO,SM(;0.00 33,875.00 40,650.00 47,425.00 54,200.00
<“ -0.01

-0.01 /

-0.02

-0.03

7H4
KR41GLVB0003-2024-11 LS ELECTRICZHE M E

0.15 /

0.11 /

0.07 /
— 0.04
Z /
=|
L o000 x x \
Or 0.00 73,750.00 /5,5'00.00 221,250.00 295,000.00
(‘IJ -0.04 /

-0.07 /

-0.11

-0.15



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

0.11
0.08
0.05
—~ 0.03
&
ir- 0.00 T 7 T )
ol 0.00 54,550.00 109,100.00 163,650.00 218,200.00
4“ -0.03
-0.05
-0.08
-0.11 -
74
3. AlL2| 2 £ X F (X Ao dI ) (SRl )
KR4101VC0004 2024-12 DAIL200K| M2 61
7|E=XHAte| HSH
7t -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
KR41BBVB000O 2024-11 RO A DI A/WEH S 1
7| BXHte| HE
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
KR41BQVB0003 2024-11 2P EM = 1
7| BXHte| MBS
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
-2.67% 0 0 0 0 0
0% 0 0 0




2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 1 1 1 1 1 1
KR41C6VB0004 2024-11 Ot 2| HA|HIHEMZ 2

7| =R AbO| EH 5
74 -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
KR41CBVB0009 2024-11 stetE R /NEME 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
KR41CNVB0005 2024-11 ZAIADXINEME 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% 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|AATHHM 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
KR41DNVB0004 2024-11 StLHEOIHE M = 0

7| =X HE




7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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