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o &M Sdgot Aoz HRIHA 1M &efof| &E5t=
| MM HZZHY Agto| BPVE o= X BE
% OH_?F_O" %‘Eji{HE 7’|EHE|O'| PVfloating 9" PVfixed
$76,934.49 o|C}. m2tM E2§o| non-par X|g=
= 1= A §== 2= B = P P Ny

SIXY7HX| 7 Kf42 0 O] EICHNPP = $0).

C
-

E
HEsel XEs2

FoE JMol ZE XFHAM +=4F0| 1 HO|AAZQIE
0.01%)%  Z7totctn 7HgstAL 2 AILEE|20]  mEf,
Jd2|a BEo| # 6 0| M XtM|5] 2T HEQE 20| PViyed =
$76,926.70 QI THH PVjoaing = $78,687.26 O] EICH kA
non-par 7tX|l= $0 OfAM $1,76056 =
S 7tstH(=$78,687.26 - $76,926.70).
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S|Ek A2t0| BPV = $1,760.56 7| =ICH 42 SZ2EY ME
70702 BT A2 HXIY 4+ AUrk
HR = $1,760.56 =+ $25 = 70 contracts
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H2: QU ME 30|
(2013. 1. 30 7|&)
SEHA

zZHg A7t 27t X7t zH WEE | RTHAABQ | O 0| 2RI o
2013.2 99.7025 +0.25 4,531 67,238
2013.3 99.70 99.70 99.70 99.70 +1.0 1,281 134,520 850,097
2013.4 99.695 +1.0 1,100 10,354 18,301
2013.5 99.68 +0.5 255
2013.6 99.67 99.67 99.67 99.67 +1.0 335 165,580 744,538
2013.9 99.63 99.635 99.63 99.635 +1.0 156 153,030 680,032
2013.12 99.595B 99.59A 99.595 +1.0 2,718 187,643 713,542
2014.3 99.55B 99.54A 99.55 +1.5 1,163 191,542 635,353
2014.6 99.485B 99.48A 99.49 +15 100 207,730 571,722
2014.9 99.41 99.428B 99.41 99.42 +15 147 181,535 481,246
2014.12 99.33 99.335B 99.33 99.335 +1.0 5,784 211,414 546,213
2015.3 99.255B 99.24A 99.25 +1.0 6,105 143,883 433,157
2015.6 99.145 99.155B 99.135A 99.145 +0.5 5,332 152,526 586,423
2015.9 99.04508B 99.0200A 99.0300 Hak Qs 5,310 150,117 412,714
2015.12 98.91B 98.88A 98.89 -0.5 485 169,145 502,691




E2 QEY ME

(2013. 1. 30 7|&)

F0|(H1%)

Z2HE A7t s X7t ZH HEE RTH Hal{jF@1) | S2HMAHNE | 0IZHPH
2016.3 98.76B 98.725A 98.74 -1.0 657 101,553 309,890
2016.6 98.575 98.60B 98.56A 98.575 -15 9,571 80,186 199,702
2016. 9 98.43B 98.335A 98.4050 -15 78 68,591 196,503
2016.12 98.255B 98.2050A 98.23 -20 803 66,845 132,846
2017.3 98.0850B 98.0350A 98.0650 -25 72 47,247 117,287
2017.6 97.885 97.915B 97.86A 97.89 -3.0 10 34,373 76,520
2017.9 97.755B 97.695A 97.73 -3.0 190 27,109 62,086
2017.12 97.59B 97.53A 97.56 -35 2 21,645 85,797
2018.3 97.425A 97.43 -35 378 3,715 18,298
2018.6 97.30A 97.30 -4.0 2 2,404 17,102
2018.9 97.185A 97.18 -4.5 190 1,982 10,007
2018.12 97.0550 97.0550 97.0500 97.0600 -4.5 2,138 8,120
2019.3 96.98A 96.975 -4.5 413 6,156
2019.6 96.89A 96.885 -4.5 132 4,364
2019.9 96.8050A 96.80 -4.5 161 2,217
2019.12 96.71 96.71 96.71 96.71 -4.5 11 162 2,524
2020.3 96.655A 96.65 -4.5 76 1,463
2020.6 96.595A 96.59 -4.5 12 2,030
2020.9 96.525A 96.52 -4.5 36 931
2020.12 96.45A 96.445 -4.5 43 891
2021.3 96.4050A 96.40 -4.5 32 737
2021.6 96.365A 96.36 -4.5 528
2021.9 96.32A 96.315 -4.5 2 422
2021.12 96.265A 96.26 -4.5 21 444
2022.3 96.23A 96.225 -4.5 140
2022.6 96.19A 96.185 -4.5 334
2022.9 96.14A 96.135 -4.5 401
2022.12 96.0900A 96.0850 -4.5 31

A 40,909 2,507,545 8,415,499

RTH" F A AIZEE of0I3tH =7t £=

o720 chet H=




H 3: (FI9)) AER- 71K &7
(N2 12 92 71%)

SEEY =g 2EF
Instrument 71ZHe) 5 7|1zt 12 =2I(R) 74| 2018
370 EX} 90 90 99.70 0.30% 1.0008 0.30%
3€E fE2YY 90 180 99.65 0.35% 1.0016 0.325%
6E=E FE2YY 90 270 99.60 0.40% 1.0026 0.35%
9¢E =YY 90 360 99.55 0.45% 1.0038 0.376%
B 4 A% THK| &7
(2013/1/30 7|&)
uE 27 N 7|1zt e 2zl 23 &ol
o (&) (R) 7EX[(CV) H==(PV)(1/CV)
374E 2| 47 0.2265 1.0003 0.9997
2013/3 S 2&H 2013/3/18 47 91 99.70 0.30 1.0011 0.9989
2013/6 R 2t 2013/6/17 138 91 99.67 0.33 1.0019 0.9981
2013/9 {22t 2013/9/16 229 91 99.635 0.365 1.0028 0.9972
2013/12 S 2&hg| 2013/12/16 320 91 99.595 0.4050 1.0038 0.9962
2014/3 S22ty 2014/3/17 411 91 99.55 0.45 1.0050 0.995
2014/6 2ty 2014/6/16 502 91 99.49 0.51 1.0063 0.9938
2014/9 {22ty 2014/9/15 593 91 99.42 0.58 1.0078 0.9923
2014/12/15 684




E 5: 7t =ol
(2013/1/30 7| %)

ED FEEET, solAs | a® R Aest | wmE X | goAs | ws x3o dw
2013/3/18 $9,651.50 0.9997 $9,648.65 $2,957.08 0.9997 $2,956.21
2013/6/17 $9,651.50 0.9989 $9,641.34 $7,583.33 0.9989 $7,575.35
2013/9/16 $9,651.50 0.9981 $9,633.30 $8,341.67 0.9981 $8,325.94
2013/12/16 $9,651.50 0.9972 $9,624.42 $9,226.39 0.9972 $9,200.50
2014/3/17 $9,651.50 0.9962 $9,614.58 $10,237.50 0.9962 $10,198.34
2014/6/16 $9,651.50 0.995 $9,603.66 $11,375.00 0.995 $11,318.61
2014/9/15 $9,651.50 0.9938 $9,591.29 $12,891.67 0.9938 $12,811.24
2014/12/15 $9,651.50 0.9923 $9,577.25 $14,661.11 0.9923 $14,548.32

$76,934.49 $76,934.49

H 6: AQ0| HO|A|AZQIE 7}A| &7

(2013/1/30 7|=)

e DAY | goAs | DM XS AW | HE XIY | TAAL | €S XZY At
2013/3/18 $9,651.50 0.9997 $9,648.52 $2,957.08 0.9997 $2,956.17
2013/6/17 $9,651.50 0.9989 $9,640.97 $7,836.11 0.9989 $7,827.56
2013/9/16 $9,651.50 0.9981 $9,632.69 $8,594.44 0.9981 $8,577.69
2013/12/16 $9,651.50 0.9971 $9,623.57 $9,479.17 0.9971 $9,451.73
2014/3/17 $9,651.50 0.9961 $9,613.48 $10,490.28 0.9961 $10,448.95
2014/6/16 $9,651.50 0.9949 $9,602.32 $11,627.78 0.9949 $11,568.52
2014/9/15 $9,651.50 0.9936 $9,589.71 $13,144.44 0.9936 $13,060.29
2014/12/15 $9,651.50 0.9921 $9,575.43 $14,913.89 0.9921 $14,796.34

$76,926.70 $78,687.26




" 7: 9|X] =3}
(2013/1/30 7| %)

22X ALtE| 22l 1 HOJAAZRIE Ql4t
2013/3/18 $9,648.65 $2,956.21 ($6,692.44) $9,648.52 $2,956.17 ($6,692.35) $0.09 0.0
2013/6/17 $9,641.34 $7,575.35 ($2,065.99) $9,640.97 $7,827.56 ($1,813.41) $252.58 10.1
2013/9/16 $9,633.30 $8,325.94 ($1,307.37) $9,632.69 $8,577.69 ($1,055.00) $252.37 10.1
2013/12/1
6 $9,624.42 $9,200.50 ($423.92) $9,623.57 $9,451.73 ($171.84) $252.08 10.1
2014/3/17 $9,614.58 $10,198.34 $583.75 $9,613.48 $10,448.95 $835.47 $251.72 10.1
2014/6/16 $9,603.66 $11,318.61 $1,714.95 $9,602.32 $11,568.52 $1,966.20 $251.25 10.1
2014/9/15 $9,591.29 $12,811.24 $3,219.95 $9,589.71 $13,060.29 $3,470.58 $250.63 10.0
2014/12/1
5 $9,577.25 $14,548.32 $4,971.07 $9,575.43 $14,796.34 $5,220.91 $249.84 10.0
$76,934.49 $76,934.49 $0.00 $76,926.70 $78,687.26 $1,760.56 $1,760.56 70.4
# 2+ 2013 CME Group. =5 A3 B,

A Y7} 7k sk wikel e A el
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Globe %11, CME®, Chicago Mercantile Exchange® %! Globex®‘: Chicago Mercantile Exchange Inc.2] 733 9 Ut} CBOT®%} Chicago Board of Trade®i= Board of Trade of the City of
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