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KR4201Q(3277-2020-12 &327.5

21,287.50

15,965.63

10,643.75

5,321.88

— O-OO T T T L T T T
o 0.00 81.88 163.75 245.63 327.50\_409.38 491.25 573.13 655.00

-5,321.88

-10,643.75

-15,965.63

-21,287.50
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153,037.50

114,778.13

76,518.75

38,259.38

— O-OO T T T L T T T 1
of 0.00 82.50 165.00 247.50 330.00%_412.50 495.00 577.50 660.00

-38,259.38
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1,228.13
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KR4201QC3277 2020-12 2327.5 1,683
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7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,322 1,262 1,201 1,141 1,080 1,020 959
-5.33% 1,019 957 895 833 771 709 647
2.67% 616 562 507 450 392 334 274
0% 132 91 47 0 -49 -100 -153
2.67% 410 436 467 503 542 584 628
5.33% 985  -1,000  -1,020  -1,045  -1,073 -1,105 1,141
8.00% 1578  -1586  -1598  -1613  -1,633 1,656 1,683
KR4201QC3301 2020-12 2330 11,845
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7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 8,985 8,570 8,149 7,725 7,299 6,871 6,441
-5.33% 7,020 6,573 6,126 5,678 5,231 4,783 4,336
2.67% 4,332 3,924 3,507 3,085 2,658 2,227 1,794
0% 1,023 702 360 0 -374 759 -1,153
2.67% 2739 -2959  -3210  -3489  -3791 4,112 4,449
5.33% 6786  -6919  -7085  -7283  -7,510 7,761 8,034
800%  -10990  -11,061  -11161  -11291  -11,449 11,635 -11,845
KR4301QC3276 2020-12 %327.5 138
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7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% -103 -109 115 -120 126 1132 -138
-5.33% -30 -36 42 48 55 61 67
2.67% 2 5 9 13 17 21 26
0% 3 3 1 0 2 4 7
2.67% 4 4 4 3 3 1
5.33% 4 4 4 4 4 3
8.00% 4 4 4 4 4 4
KR4301QC3300 2020-12 £330 1,586
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7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1273 1320 1370  -1422  -1475 1,530 11,586
-5.33% -420 484 -548 612 676 740 -804
2.67% 46 -84 127 173 221 271 323
0% 47 35 20 0 24 51 82
2.67% 59 57 54 48 41 30 16
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HCXO0-HSCEI Futures Nov20
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740.42
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.00 2,664.75 5,32

9.50 7,994.25,10,659.0013,323.7515,988.5018,653.2521,3]
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-1,480.83

1,076.55

807.41

538.28
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.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00

-813.64
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-2,440.91

-3,254.55

OESXZ0-P3450-EURO STOXX 50

1,319.76

989.82

659.88

329.94

0.00
0.

D0  862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-329.94
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— 0.00

%5 0.00 87.50 175.00 262.50 350.00 437.50 525.00 612.50 700.00
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1,962.19

— O-OO T T T L T T T 1
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-1,962.19

-3,924.38

-5,886.56

-7,848.75

7,210.63

5,407.97

3,605.31

1,802.66

-1,802.66

-3,605.31

-5,407.97

-7,210.63
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KR4201QC3475-2020-12 &347.5

.00 86.88 173.75 260.63

347.5 43438 521.25 608.13 695.00

KR4301QC3276-2020-12 ¥327.5

327.50

245.63

163.75

~
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T T T T T T T 1

81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00




-245.63

-327.50
742
KR4301QC3300-2020-12 5330
2,062.50
1,546.88
1,031.25
515.63
&
;E 0.00 T T T T T T T 1
2|5 0.00 82.50 165.00 247.50 330.00 412.50 495.00 577.50 660.00
-515.63
-1,031.25
-1,546.88
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KR4101QC0001 2020-12 AAT200K| 42 715
7| =Xt HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 715 715 715 715 715 715 715
-5.33% 476 476 476 476 476 476 476
-2.67% 238 238 238 238 238 238 238
0% 0 0 0 0 0 0 0
2.67% 238 238 238 238 238 238 238
5.33% 476 476 476 476 476 476 476
8.00% 715 715 715 715 715 715 715
KR4201QC3459 2020-12 2345 516
E e i
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8.00% -3 -3 -3 -3 -3 -2 -2
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L A=Y
)
At #715d  MdE 0 0 0 YU
= RN5H  HE 2,250 0 2,250 B
2. Oh7|A| R 201X
KR4108QC0004-2020-12 KRX300 A 2
2,249.52
1,687.14
1,124.76
562.38
o
T 000 . . : . : . .
2{5 0.00  401.70 803.40 1,205.10.1,606.80 2,008.50 2,410.20 2,811.90 3,213.60
-562.38
-1,124.76
-1,687.14
-2,249.52 -
71
3.AILEIRE &P ZHE (&M 4=) (Tt 2kl
KR4108QC0004 2020-12 KRX300 M2 180
7| =Rt O| HEY
7}z -2500% -1667%  -8.33% 0% 8.33% 1667%  25.00%
-8.00% -180 -180 -180 -180 -180 -180 -180
-5.33% -120 -120 -120 -120 -120 -120 -120
-2.67% -60 -60 -60 -60 -60 -60 -60
0% 0 0 0 0 0 0 0
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FX21020V04 KRW/USD 30-11-20E 117
FX21020X02 KRW/USD 14-12-20E 111
FX21020X05 KRW/USD 23-12-20E 46
FX21020X05 KRW/USD 27-11-20E 4
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Mt L7I15H ME 0 0 0
A e = B 0 0 0 &9
it 52 M= 0 0 0 &2
A FEH  ME 1,094 0 1,094
=2 SIEH  AY 1,038 0 1,038 % Q|
A E3} ME 0 871 -871 =9
2. IE7|A| "ol &l x
VNCZ0-VN30 Index Future Dec20
1,093.69
820.27
546.84
273.42
0.00 T T T 1 T T T
0.00 239.85 479.70 719.55 959.40 1,199.25 1,439.10 1,678.95
-273.42
-546.84
-820.27
-1,093.69 -
7}
3. ALE|RE &l xHEF (XA =) (THS|-EH TRl
2.55E+11 VN30TR Index(EUR) 83
FX21020Q0% KRW/EUR 27-11-20E 8
FX21020Q05 KRW/EUR 27-11-20E 5
FX21020U05 KRW/EUR 27-11-20E 5
FX21020U06 KRW/EUR 27-11-20E 5
FX21020V04 KRW/EUR 29-01-21E 37



FX21020X05 KRW/EUR 26-02-21E

87

VN30 Index Future Dec20

VNCZ0

of

E|+E,10Y7|F)

A

oY= (VaR : 99%

<

214



2 2020-11-25
2 2020-11-24

oL x| QI A B A B (4 H-THEE)

<A

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

259.07

172.71

86.36

0.00

0.00 10.77

-86.36

21.53 32.30

43.06 53.83

64.59 75.36

-172.71

-259.07

-345.42 -

268.27

COH1-BRENT CRUDE FUTR Mar21

178.85

89.42

0.00

0.00 11.51

-89.42

23.02 34.52

46.03 57.54

69.05 80.55 92.06




-178.85

-268.27

-357.69

126.40

94.80

63.20

-63.20

-94.80

-126.40

222.34

166.76

HOF1-NY Harb ULSD Fut Jan21

pd

.00 0.33 0.66 0.%32 1.65 1.98 2.31 2.64
712
KR4175QC0002-2020-12 &H2{ME
.00

277.93 555.85 833.78 1,111.70.1,389.63 1,667.55 1,945.48 2,223.40

AN

AN

N



-222.34 |

NGF21-NATURAL GAS FUTR Jan21

878.30 /

658.73 /

439.15 /

219.58 /

0-00 T T T T T T
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