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ESZ4-S&P500 EMINI FUT DEC24

0.01

0.00

0.00

0.00

0.00
0.00 1,489.56 2,979.13 4,468.69 5,958.25 7,447.81

8,937.38 10,426.94  11,916.50

0.00

0.00

0.00

gjE &oFxHFE & SETY)
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F=

BOF5-SOYBEAN OIL FUTR Jan25

0.00

0.00

0.00

0.00

0.00

11.57

23.15 34.72 46.29 57.86 69.44 81.01

92.58

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

17.42

34.85 52.27 69.69 87.11 104.54 121.96

139.38

0.00

0.00

0.00 -
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0.00
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0.00

0.00

0.00
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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

/

.00 106.56 213.13 31M.25 532.81 639.38 745.94 852.50
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

62.19 124.38 186.56 248.75 310.94 373.13 435.31 497.50

/

/

72

KR4175VB0006-2024-11 &M S

o~

.00

348.90 697.80 1,046.70 1,395.6! 1,744.50 2,093.40 2,442.30 2,791.20




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 143.50

T T

287.00

430.50 574.00 717.50

T

861.00

T 1

1,004.50 1,148.00

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.51

T T

11.02

16.52 22.03 27.54

T

33.05

T 1

38.55 44.06

0.00

/

0.00

/

0.00

0.00

72

SF5-SOYBEAN FUTURE Jan25

0.00

0.00

0.00

0.00

/

0.00

.00 250.94

T T

501.88

752.81 1,003.75 1,254.69

T

1,505.63

T 1

1,756.56 2,007.50

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 74.75 149.50 ZZM.OO 373.75 448.50 523.25 598.00
'('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 0.00 143.31 286.63 42M.25 716.56 859.88 1,003.19 1,146.50
(‘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| &



2024-11-08
2024-11-07

Of==(1) Of = (2)
M f7t5d  |ME 3,426 3,407 19| =
A F7t5dH  |[ME 1,792 0 1,792 | =LY
2. TN &=
KR4101VC0004-2024-12 A A 1| 200X| =M E
0.00
0.00
0.00
— 0.00
3]
§'3=£ 0.00
SI' 0.00 85.34 170.68 256.01 341.35 426.69 512.03 597.36 682.70
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 143
7| Z=ApLo| HE M
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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SAY  2024-11-08
712 2024-11-07

M {7tsd  |[M= 0 0 0| &L
A 27158 |8M 0 0 JER
A gotsd (Mg 324 0 324/ T}
A *t5H |24 0 40,131 -40,131 | ZkLY
TE7[A| "l &l x
KR41B3VB0009-2024-11 D 2{O}HI|HME
1.25
0.94
0.62
— 0.31
=
=r
— 0.00 T ¢ T )
6r 0.00 623,500.00 1,247,000.00 1,870,500.00 2,494,000.00
<‘IJ -0.31
-0.62
-0.94
1.25 -
7tA
KR41B3VC0008-2024-12 11 2{OIH/|EHME
1.22
0.92
0.61
— 0.31
ol
=
I 0.00 ‘ ‘ ‘ ‘
Br 0.00 610,500.00 17221,000.00 1,831,500.00 2,442,000.00
<‘IJ 0.31
0.61
-0.92
1.22 -



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 1,750

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 241 241 241 240 239 238 236
-5.33% 240 239 236 232 227 220 212
-2.67% 222 211 197 182 164 146 125
0% 90 60 30 0 -31 -62 -93
2.67% -313 -341 -371 -400 -431 -461 -492
5.33% -967 -978 -991 -1,007 -1,024 -1,043 -1,064
8.00% -1,718 -1,720 -1,723 -1,727 -1,733 -1,741 -1,750
KR4201VB3479 2024-11 =2347.5 187

7| =RHAtO| HES S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 20 20 20
-5.33% 20 20 20 20 19 19 18
-2.67% 19 18 17 16 14 12 10
0% 9 6 3 0 -3 -7 -10
2.67% -28 -31 -35 -39 -43 -46 -50
5.33% -97 -99 -101 -103 -106 -108 -111
8.00% -182 -182 -183 -184 -185 -186 -187
KR4301VB3452 2024-11 3345 554

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -554 -554 -554 -554 -554 -554 -554
-5.33% -354 -354 -354 -354 -355 -355 -356
-2.67% -156 -157 -159 -161 -164 -167 -171

0% 18 12 6 0 -6 -13 -19

2.67% 113 107 101 95 89 83 76
5.33% 134 133 131 129 126 123 119
8.00% 136 136 136 135 135 134 133

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

0.00

85.34 170.68 256.01 341.35 426.69 512.03 597.36

682.70

0.00

0.00

0.00

0.00 -

0.09

0.07

0.05

0.02

0.00

-0.02

-0.05

-0.07

-0.09

717

KR41BBVB0000-2024-11 £ A O|Z/|E M=

.00

46,300.00 92,600.00 138,900.00

185,200.00




KR41BQVB0003-2024-11 SHAMEI/|EME

36,740.00

0.04 /
0.03 /
— 0.01
ol
=
o 0.00 . . ; ; T T .
Or 0.00 9,875.00 19,750.00 29,625.00 9,500.00 49,375.00 59,250.00 69,125.00 79,000.00
-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 62,050.00 /Xﬁ'O0.00 186,150.00 248,200.00
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 4,592.50 9,185.00 13,777.50 8,370.00 22,962.50 27,555.00 32,147.50
-0.01 /
-0.01
-0.02



KR41CNVB0005-2024-11 EA FApX/HEHME

51,300.00

76,400.00

101,200.00

0.03 /
0.02 /
0.01 /
= 0.01
I:|J /
=
f__ 0.00 . ; ; ; T T .
Or 0.00 6,412.50 12,825.00 19,2%0.00 32,062.50 38,475.00 44,887.50
A 5o /
-0.01 /
-0.02
-0.03
7t
KR41CVVB0005-2024-11 SHO|AFO|H AT HM E
0.04 /
0.03 /
0.02 /
— 0.01
z /
=]
g_, 0.00 . ‘ ; . . . )
Or 0.00 9,550.00 19,100.00 28,6ME]0.00 47,750.00 57,300.00 66,850.00
A oo /
-0.02 /
-0.03
-0.04
7H4
KR41DNVB0004-2024-11 SILI SO 7| EH M &
0.05 /
0.04 /
0.03 /
= 0.01
o /
=
L o000 x x \
Or 0.00 25,300.00 /ﬁc;o.oo 75,900.00
(‘IJ -0.01 /
-0.03 /
-0.04
-0.05



KR41FMVB0003-2024-11 LM ZI|EHME

51,700.00

315,800.00

0.11 /
0.08 /
0.05 /
— 0.03
5 /
=|
f__ 0.00 . ; .
Or 0.00 52,800.00 /tg,GVOO.OO 158,400.00 211,200.00
A o3 /
-0.05 /
-0.08
-0.11
7t
KR41FXVB0000-2024-11 SA/|EME
0.03 /
0.02 /
0.01 /
— 0.01
ol /
=]
g_, 0.00 . ‘ ; . . ; )
Or 0.00 6,462.50 12,925.00 19,3%0.00 32,312.50 38,775.00 45,237.50
<“ -0.01
-0.01 /
-0.02
-0.03
7H4
KR41GLVB0003-2024-11 LS ELECTRICZHE M E
0.16 /
0.12 /
0.08 /
— 0.04
-nI-J /
=|
L o000 x x \
Or 0.00 78,950.00 MO0.00 236,850.00
(‘IJ -0.04 /
-0.08 /
-0.12
-0.16



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 53,900.00 107,800.00 161,700.00 215,600.00
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%
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KR4114VB002024-11 KT7HEH M = 1
KR4122VCOC 2024-12 &4SDIZHEMZ 0.46
KR4135VB00 2024-11 GS7HEHME 0.27
KR4136VB002024-11 KTRGHEM = 0.26
KR4151VB002024-11 GSAMI|HM & 1
KR41BDVBO(2024-11 &M EIHM = 0.41
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XBF5-GASOLINE RBOB FUT Jan25

0.00

0.00

0.00

0.00

0.00
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0.00
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CLF5 WTI CRUDE FUTURE Jan25
COF5 BRENT CRUDE FUTR Jan25
ECF5 E-MINI CRUDE OIL Jan25
EOF5 E-MINI NATURAL GAS Jan25
KR4175VB002024-11 E2{ M=

NGF25 NATURAL GAS FUTR Jan25
QSF5 Low Su Gasoil G Jan25

XBF5 GASOLINE RBOB FUT Jan25
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