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7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -856 -858 -860 -863 -868 -873 -879
-5.33% -503 -509 -517 -526 -536 -548 -560
-2.67% -182 -197 -213 -230 -247 -265 -283

0% 64 43 21 0 -21 -43 -64
2.67% 208 190 171 151 131 111 91
5.33% 268 258 247 234 220 205 189
8.00% 286 282 277 271 263 254 244

KR4BO9EX9423 IALORIZE| C 2604W4  942.5 601
7| =Rt HE Y

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -348 -352 -356 -362 -369 -376 -384
-2.67% -129 -138 -149 -159 -171 -182 -195

0% 43 29 14 0 -14 -29 -43
2.67% 147 134 120 107 93 80 66
5.33% 192 184 176 167 157 146 135
8.00% 205 202 199 194 188 182 175

4, TPl EEo| Z =M ESH(VaR : 99% L EI+FE,10Y7|E) (EH2I- 2hE)




2026-04-21

oll

Al
7=

Ho

2026-04-20

oll

= = = =
0 0 0 0
O | O g || Y|V | <
< | OO |0 | O
! 0 O m
ﬂ/._l_
[eNNeRES SN el NelNNe RN
<t LN
o
O O0O|O0O || ¥ |V|O
| 0| O
®© | O
(V)
Of | ou | ofu | Of | Oku | Of | Of
Rl Nl R N R |
<l | << |
K (Mo| | Kol
Of |~ | %of | O | O | W~ | Fo
2N OF [wo | <M | <M | OF | wo
EErET R TR
el el B I S R

Ki

ol

| &

ol
P

.l

2. BE7[A|

BONG6-SOYBEAN OIL FUTR Jul26

135.82

<
0
- o0
i
i
~
)
o
o
—
()]
L %
<
[ee]
i
3 [\
~ i -
© N
o
)
o
n
o
L9
[a2]
oM
]
)
o
-
o
S |
o
o o o o o o o o
S S S S S S S S
o o o o o o o o
ban [ T N e |
rn__n:ou\.

CCN6-COCOA FUTURE Jul26

3,280.00

4,920.00 5,740.00 6,560.00

4,100.00

2,460.00

1,640.00

820.00

0.00



0.00

0.00

712

CN6-CORN FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 114.38

T T

228.75

343.13 457.50 571.88

T

686.25

T 1

800.63 915.00

/

0.00

/

0.00

0.00

72

CTN6-COTTON NO.2 FUTR Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 19.96

T T

39.91

59.87 79.82 99.78

T

119.73

T 1

139.69 159.64

0.00

/

0.00

/

0.00

0.00

72

KCN6-COFFEE 'C' FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 71.06

T T

142.13

213.19 284.25 355.31

T

426.38

T 1

497.44 568.50

0.00

/

0.00

prd



0.00

0.00

712

KR4A75650007-2026-05 2| ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 368.25 736.50 1,104.75 1,473.0 1,841.25 2,209.50 2,577.75 2,946.00

0.00

0.00

0.00

o~
o~
o~

72

KWN6-KC HRW WHEAT FUT Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 162.50 325.00 487.50 650.00 812.50 975.00 1,137.50 1,300.00

0.00

/

0.00

/

0.00

0.00

72

SBN6-Sugar #11 (WORLD) Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 3.37 6.74 10.11 13.48 16.85 20.22 23.59 26.96

0.00

/

0.00

pr



0.00

0.00

712

SMN6-SOYBEAN MEAL FUTR Jul26

0.00

0.00

0.00

0.00

/

0.00

0.00

.00 81.80

T T

163.60

245.40 327.20 409.00

T

490.80

T 1

572.60 654.40

/

0.00

/

0.00

0.00

72

SN6-SOYBEAN FUTURE Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 295.75

T T

591.50

887.25 1,183.00 1,478.75

T

1,774.50

T 1

2,070.25 2,366.00

0.00

/

0.00

/

0.00

0.00

72

WN6-WHEAT FUTURE(CBT) Jul26

0.00

0.00

0.00

0.00

/

0.00

.00 149.81

T T

299.63

449.44 599.25 749.06

T

898.88

T 1

1,048.69 1,198.50

0.00

/

0.00

-



0.00

0.00

SAl

F=0i| 012:Z0] U0

A
i)

IH

Z| = Aol A3 (VaR : 99% 2 E|

4. TP Y=



U7|AHe| &

A

SAY  2026-04-21
712 2026-04-20
ADtEQIHA R
A a3

o

=ES

=

KR4A01660005-2026-06 T A Ii| 200X| =M &

0.00

0.00

0.00

0.00

0.00

234.84 469.68 704.51 939.35 1,174.19 1,409.03 1,643.86

1,878.70

0.00

0.00

0.00

0.00 -

0.22

0.16

0.11

0.05

0.00

-0.05

-0.16

-0.22

712

KR4A11650004-2026-05 A M X7 H M E

.00

107,500.00 215,000.00 322,500.00

430,000.00




KR4A50650006-2026-05 SKSIO| Sl A7|EM S

0.88
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— 0.00
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.00
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-0.88

712

KR4AFT650007-2026-05 L LA M7/ EME
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0.02

0.01

—~ 0.01

— 0.00

H -0.01
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7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -112 -112 -112 -112 -112 -112 -112
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7t4 -2500% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-5.33% -26 -26 -26 -26 -26 -26 -26
-2.67% -13 -13 -13 -13 -13 -13 -13

0% 0 0 0 0 0 0 0
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5.33% 26 26 26 26 26 26 26
8.00% 39 39 39 39 39 39 39
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-8.00% -10 -10 -10 -10 -10 -10 -10
-5.33% -7 -7 -7 -7 -7 -7 -7
-2.67% -3 -3 -3 -3 -3 -3 -3

0% 0 0 0 0 0 0 0
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-8.00% -2 -2 -2 -2 -2 -2 -2
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5.33% 1 1 1 1 1 1 1
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KR4B01658651 FAM200 C 202605 865.0 804

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -324 -404 -484 -564 -644 -724 -804
-5.33% -97 -177 -256 -336 -416 -496 -576
-2.67% 74 1 -73 -149 -226 -303 -381
0% 198 135 69 0 -71 -144 -218
2.67% 285 233 177 116 53 -13 -82
5.33% 342 302 256 205 150 91 29
8.00% 378 349 313 271 225 174 119
KR4B01658677 FAT200 C 202605 867.5 512

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -210 -261 -311 -361 -411 -461 -512
-5.33% -65 -115 -165 -215 -266 -316 -366
-2.67% 46 -1 -48 -96 -144 -193 -242
0% 127 86 44 0 -45 -91 -138
2.67% 183 150 113 75 34 -8 -51
5.33% 221 195 165 132 97 60 20
8.00% 245 225 202 175 145 113 78
KR4C01658650 FAT200 P 202605 865.0 320
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-8.00% -129 -161 -192 -224 -256 -288 -320
-5.33% -39 -70 -102 -133 -165 -197 -229
-2.67% 29 0 -29 -59 -90 -121 -152
0% 79 54 27 0 -28 -57 -87
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