2024-11-12

ol
=

Al

2024-11-11

71EY

)

A S
S o

H| 2 E 8 7| xH (xH 2 -}

70,080 | =LY

0

70,080

2. WI|MHEe o7z

KR4167VC0005-2024-12 X M E10(4)

0.00

0.00

0.00

0.00

o

@

m

[22]

o~

o

<

<

o

o~

o

N

n

~

—

o

S

o

<

—

o

® [\

...I.O o -

! N

o

@

~

0

o

<

o]

wn

o

N

()]

o~

o

S

o

o o o o o
S S S S S
o o o o o
|
._n__L_o.J.\.

ol

KR4167VCOC 2024-12 =X M E10(4)

Z|c= Ao A= (VaR : 99%

4. TP Y4 E2



| ENIFTY50Q! &l

o
—

2024-11-12
2024-11-11

=
=

o
o

Al
7=

= ~[o
oH | © ofl | =
ol = A
S ES B
X =5 —
a oF oF
3 i i
(@ Ne)]
N~ n
o ~
) g
)
g
?
oo m
(o)
o
i
< @ =
oo .w_ m R
N 2 « N
o [ ofl
=) = =)
py o [\ -
o 3 N <
- X N <k
[ ~ O H
= 4 ar < <l
b a o = o
0 < ) ™~
Oju | ofy 5 = 0 oy
| < N - T 2 .
e a D [
g 2 <> ©
o 4 T >
| 2 = = =
Klo | Klo ) = < ar
B I b — o ro
NN >~ 0n -
OF | oF o o <0
Y 3l =3
K1 g Ki <
- < - <
ol ol N o
1S 4l 4 & ®
A dE or S M = of
Ko 8 & g g 88 8 8§ &8 o Hin
< o o IS o IS} c = o =] |_._.._I <0
~ J %0
5 (B2 3 )
N o <



SAY  2024-11-12
712 2024-11-11

SOLO|Z500Et2 7 E- 2 HE| HOHE| H AFEFX|
1. A=A

2. B7INFel 2Rz
ESZ4-S&P500 EMINI FUT DEC24
0.01
0.00
0.00
— 0.00
=
=
;r_ 0.00
Or 0.00 1,506.31 3,012.63 4,518.94 6,025.25 7,531.56 9,037.88 10,544.19 12,050.50
4“ 0.00
0.00
0.00
-0.01
77
3 AlLZ|RE £ ol RRHEAITNA Moy Fe) CLEE)
ESZ4 S&P500 EMINI FUT DEC24
4, TPHMZEO| X &AM ITH(VaR : 99%MEIFF,10€7|F) (THR|: TR
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r=
22|

[

0 543

0.00

19

=

BOF5-SOYBEAN OIL FUTR Jan25

0.00

0.00

0.00

0.00

0.00

12.21

24.43 36.64 48.85 61.06 73.28 85.49

97.70

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

17.75

35.49 53.24 70.98 88.73 106.47 124.22

141.96

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

/

.00 107.75 215.50 32M.00 538.75 646.50 754.25 862.00
72
KCZ4-COFFEE 'C' FUTURE Dec24
.00

63.34 126.68 190.01 253.35 316.69 380.03 443.36 506.70

/

/

72

KR4175VB0006-2024-11 &M S

o~

.00

348.28 696.55 1,044.83 1,393.1 1,741.38 2,089.65 2,437.93 2,786.20




KWZ4-KC HRW WHEAT FUT Dec24

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 141.06

T T

282.13

423.19 564.25 705.31

T

846.38

T 1

987.44 1,128.50

/

0.00

/

0.00

0.00

0.00

72

SBH5-Sugar #11 (WORLD) Mar25

0.00

0.00

0.00

0.00

/

.00 5.46

T T

10.91

16.37 21.82 27.28

T

32.73

T 1

38.19 43.64

0.00

/

0.00

/

0.00

0.00

72

SF5-SOYBEAN FUTURE Jan25

0.00

0.00

0.00

0.00

/

0.00

.00 257.56

T T

515.13

772.69 1,030.25 1,287.81

T

1,545.38

T 1

1,802.94 2,060.50

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 74.53 149.05 ZZMJO 372.63 447.15 521.68 596.20
'('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| &



2024-11-12
2024-11-11

Of==(1) Of = (2)
A {715 |ME 3,358 3,352 6| 2tLH
A FEH (M= 1,764 0 1,764 | &Ly
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 83.99 167.98 251.96 335.95 419.94 503.93 587.91 671.90
<‘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 141
7| Z=EX4Ee| HEd
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -141 -141 -141 -141 -141 -141 -141
-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% 141 141 141 141 141 141 141
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SAY  2024-11-12
712 2024-11-11

M {7tsd  |[M= 0 0 0| &L
A 27158 |8M 0 0 JER
Sl {7tsd  |M=E 295 0 295 &Ly
A *t5H |24 0 40,131 -40,131 | ZkLY
TE7[A| "l &l x
KR41B3VB0009-2024-11 D 2{O}HI|HME
1.14
0.85
0.57
— 0.28
=
=r
— 0.00 T ¢ T )
6r 0.00 567,500.00 1,135,000.00 1,702,500.00 2,270,000.00
<‘IJ -0.28
-0.57
-0.85
1.14 -
7tA
KR41B3VC0008-2024-12 11 2{OIH/|EHME
1.12
0.84
0.56
— 0.28
ol
=
I 0.00 ‘ ‘ ‘ ‘
Br 0.00 559,000.00 17118,000.00 1,677,000.00 2,236,000.00
<‘IJ -0.28
-0.56
-0.84
1.12 -



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% -23 -23 -23 -23 -23 -23 -23
-5.33% -15 -15 -15 -15 -15 -15 -15
-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% 15 15 15 15 15 15 15
8.00% 23 23 23 23 23 23 23
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 1,379

Z el Bls
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 24 24 24 24 24
-5.33% 24 24 24 24 24 24 24
-2.67% 24 24 23 23 22 21 19
0% 18 13 7 0 -9 -18 -29
2.67% -113 -134 -154 -175 -196 =217 -238
5.33% -632 -642 -653 -666 -680 -694 -710
8.00% -1,364 -1,365 -1,366 -1,368 -1,371 -1,374 -1,379
KR4201VB3479 2024-11 =2347.5 138

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% 1 1 1 1 1 1 1
0% 1 1 0 0 -1 -1 -2
2.67% -7 -9 -11 -13 -15 -17 -20
5.33% -53 -55 -57 -59 -61 -63 -65
8.00% -135 -135 -135 -136 -136 -137 -138
KR4301VB3452 2024-11 3345 586

7|Z=Rtel BiE g




7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -586 -586 -586 -586 -586 -586 -586
-5.33% -390 -390 -390 -390 -390 -390 -390
-2.67% -194 -194 -194 -194 -194 -194 -194

0% 2 2 1 0 -1 -3 -4

2.67% 172 168 163 159 154 150 146
5.33% 228 226 224 222 220 217 215
8.00% 230 230 230 230 230 229 229

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

A

SAY  2024-11-12
712 2024-11-11
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

83.99 167.98 251.96 335.95 419.94 503.93 587.91

671.90

0.00

0.00

0.00

0.00 -

0.08

0.06

0.04

0.02

0.00

-0.02

-0.04

-0.06

-0.08

717

KR41BBVB0000-2024-11 £ A O|Z/|E M=

.00

39,950.00 79,900.00 119,850.00

159,800.00




KR41BQVB0003-2024-11 SHAMEI/|EME

35,600.00

0.04 /
0.03 /
— 0.01
ol
=|
o 0.00 ; ; ; ; T T .
Or 0.00 9,687.50 19,375.00 29,062.50 8,750.00 48,437.50 58,125.00 67,812.50 77,500.00
-0.02 /
-0.03
-0.04
7}
KR41C6VB0004-2024-11 Ot 2 HA| /| H M E
0.12 /
0.09 /
0.06 /
= 0.03
ﬂJ /
=
3. 0.00 ‘ : )
ol' 0.00 58,700.00 /{,4'00.00 176,100.00 234,800.00
A 03 /
-0.06 /
-0.09
-0.12
72
KR41CBVB0009-2024-11 StSIEZEMIIEME
0.02 /
0.01 /
0.01 /
= 0.00
&l
=|
f_. 0.00 . . . . ; ; ,
Or 0.00 4,450.00 8,900.00 13,350.00 7,800.00 22,250.00 26,700.00 31,150.00
-0.01 /
-0.01
-0.02



KR41CNVB0005-2024-11 EA FApX/HEHME

0.02 /

0.02 /

0.01 /
— 0.01
ol
=
o 0.00 . ; ; ; T T .
Or 0.00 6,162.50 12,325.00 18,487.50 4,650.00 30,812.50 36,975.00 43,137.50 49,300.00
'(‘IJ -0.01 /

-0.01 /

-0.02

-0.02

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 9,375.00 18,750.00 28,125.00 7,500.00 46,875.00 56,250.00 65,625.00 75,000.00
'('“ -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 25,050.00 /660.00 75,150.00 100,200.00
A oo /

-0.03 /

-0.04

-0.05



KR41F5VB0008-2024-11 LGO|L{ X| &2 M7 H M

=
=

0.42 /

0.31 /

0.21 /
— 0.10
=
o 0.00 . ; .
Or 0.00 207,750.00 /6'00.00 623,250.00 831,000.00
A 10 /

-0.21 /

-0.31

-0.42

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

0.12 /

0.09 /

0.06 /
= 0.03
ﬂJ /
=]
3. 0.00 ‘ : )
Or 0.00 58,700.00 /{,4'00.00 176,100.00 234,800.00
A 03 /

-0.06 /

-0.09

-0.12

7t
KR41FXVB0000-2024-11 SAM/|EHME

0.03 /

0.02 /

0.01 /
= 0.01
= /
=
f_. 0.00 . . . . ; ; ,
Or 0.00 6,425.00 12,850.00 19,275.00 5,700.00 32,125.00 38,550.00 44,975.00 51,400.00
('IJ -0.01 /

-0.01 /

-0.02

-0.03



KR41GLVB0003-2024-11 LS ELECTRICZHE M &

0.17
0.12
0.08
— 0.04
&
E,i 0.00 T 7 T )
BF 0.00 82,500.00 165,000.00 247,500.00 330,000.00
4“ -0.04
-0.08
-0.12
-0.17 -
7t
KR41GZVB0007-2024-11 0| A= 2 HE| 7| HM &
0.11
0.08
0.05
— 0.03
=
=’l3:.r, 0.00 T ¢ T )
SI' 0.00 54,550.00 109,100.00 163,650.00 218,200.00
<‘IJ -0.03
-0.05
-0.08
0.11
7tA
3.ALE| Y & RATHF (XM HSH) (TH:EH TERl)
KR4101VC0004 2024-12 AAI200K| =M E 60
7| Z=ApLo| HE M
7tA -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -60 -60 -60 -60 -60 -60 -60
-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% 60 60 60 60 60 60 60
KR41BBVB0000 2024-11 ZHAQIZ/NEME 1

7|Z=Rtel BiE g




7t4 -2500% -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 2 ELEPHE M E 1
7| ZAHtO| HE

7t -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 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 R HA|ZIHEM = 2
7| =XHtO| HE

7t -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

KR41CBVB0009 2024-11 otetE&R2 A/ EM = 1
7| BXHte| HE

74 -2500% -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

KR41CNVBO0005 2024-11 ZATIDXWEME 1
7| BXHte| MBS

7+ -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 0
-2.67% 0 0 0

0% 0 0 0




2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
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0.00

0.00

0.00 -

0.00
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COF5-BRENT CRUDE FUTR Jan25

0.00

0.00

0.00

0.00

0.00

.00

18.47

36.94 55.40 73.87 92.34 110.81

129.27

147.74

0.00

0.00

0.00 -
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0.00
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0.00

0.00
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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
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ECF5-E-MINI CRUDE OIL Jan25

/

00 17.53 35.06 52M11 87.64 105.17 122.69 140.22
72
EOF5-E-MINI NATURAL GAS Jan25
.00

72

KR4175VB0006-2024-11 &M S

o~

.00

348.28 696.55 1,044.83 1,393.1 1,741.38 2,089.65 2,437.93 2,786.20




NGF25-NATURAL GAS FUTR Jan25

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.73

0.00

0.00

0.00

0.00

72

QSF5-Low Su Gasoil G Jan25

0.00

0.00

0.00

0.00

/

.00 166.75

T T

333.50

500.25 667.00 833.75

T

1,000.50

T 1

1,167.25 1,334.00

0.00

/

0.00

/

0.00

0.00

72

XBF5-GASOLINE RBOB FUT Jan25

0.00

0.00

0.00

0.00

0.00

.00 0.50

0.00

0.00

0.00

0.00
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