2020-11-30

oll

Al

Ho

2020-11-27

KK

7|

0 2o
0 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2020-11-30

ol
=

SAl
7|

2020-11-27

Kk

ehd-Msd

SMART

0 15,333 &tQ|

15,333

=

=

ol
=

2. WI|MHEe| &

ot

1,247

SWMXWOOC( A SEMSCIM Tl = 0| 2120201125

2 =30 oHZ0| AN LHEX|7F AHEEAS

ot

7|1E)

ol
=

4. it EEo| o= dod=H(VaR : 99% 42| 4+F,10

1,555

E{o] B2 =730 0{24Z0| A0 WEX|7t ArEEIAS

IH
L

A3

s 7

*



2020-11-30

ol
=

SAl
7|

2020-11-27

Kk

F

KO
<0

CSIS004t

|

160
4
Klo
Hl

Klo

IR

SMART

0 8,587 Q|

8,587

=

=

ol
=

2. WI|MHEe| &

ot

717

SWCSI5000C 413+CSIS000( 21200910

2 =30 oHZ0| AN LHEX|7F AHEEAS

ot

7|1E)

ol
=

4. it EEo| o= dod=H(VaR : 99% 42| 4+F,10

1,159

E{o] B2 =730 0{24Z0| A0 WEX|7t ArEEIAS

IH
L

A3

s 7

*



ZA|Y  2020-11-30
J|&Y 2020-11-27

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 530 0 530

VGZ0-EURO STOXX 50 Dec20
529.72

397.29

264.86

132.43

— 0-00 T T T 1 T T T
?{5 0.00 878.25 1,756.50 2,634.75,3,513.00 4,391.25 5,269.50 6,147.75 7,026.00

-132.43

-264.86

-397.29

-529.72 -

3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l ot

VGZ0 EURO STOXX 50 Dec20 42

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k

o



ZA|Y  2020-11-30
J|&Y 2020-11-27

7 2 CH &

770.51

577.88

385.25

192.63

— 0.00

<A

-192.63

-385.25

-577.88

-770.51 -

27153

d= 0 0 0 YU
7rEd d=

771 0 771 Ly

HCXO0-HSCEI Futures Nov20

.00 2,675.75 5,351.50 8,027.25,10,703.0013,378.7516,054.5018,730.2521,406.00

3. ALIE|2E &9

HCXO0

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

CELETC ST P2 (EH9l ot

o

HSCEI Futures Nov20 62

o



ZA|Y  2020-11-30
J|&Y 2020-11-27

A iy o 6,131 0 6,131 HU

K=
=]
ol S7tsd =M 0 208,966 -208,966 ALY

KR4201Q(3277-2020-12 &327.5

17,603.13
13,202.34
8,801.56
4,400.78
=
il 0.00 . . : : : . .
e 0.00 81.88 163.75 24563 3275040938 491.25 573.13 655.00
4,400.78
8,801.56
113,202.34
117,603.13
7424
KRA4201QC3301-2020-12 2330
137,775.00
103,331.25
68,887.50
34,443.75
=
il 0.00 . : . . . : . |
e 0.00 8250 16500 247.50 330.00~ 41250 49500 577.50 660.00
34,443.75




-68,887.50 \

-103,331.25 \\
-137,775.00

KR4301Q(3276-2020-12 5£327.5

4,912.50

3,684.38

2,456.25

1,228.13

0.00

0.

DO

81.88 163.75 245.63 27.50 409.38 491.25 573.13 655.00

-1,228.13

-2,456.25

-3,684.38

-4,912.50

48,675.00

36,506.25

24,337.50

12,168.75

-12,168.75

-24,337.50

-36,506.25

KR4301QC3300-2020-12 3330

0.00

82.50 165.00 247.50 _330.00 41250 495.00 577.50 660.00

e

yd

yd



-48,675.00 1

3. AL @ A0 RHEE A A S (EFS): st
KR4201QC3277 2020-12 2327.5 1431

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 1,148 1,103 1,057 1,011 965 920 874
-5.33% 874 829 784 739 693 647 601
2.67% 511 475 437 398 357 316 274
0% 81 57 30 0 -32 66 -102
2.67% -389 402 420 440 464 489 518
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VNCZ0-VN30 Index Future Dec20
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A7 SIEH A 0 0 0 &9
Al £3} MeE 0 0 0 &9l
=7 QIEH  ME 1171 0

=2 SIEH  AY 1,035 0 1,035 &9
A £3} ME 0 868 -868 £tQ|

1,170.85

878.13

585.42

292.71

0.00 . . T
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274.30

182.87

91.43

0.00

-91.43

-182.87

-274.30

-365.74

371.38

278.54

185.69

92.85

0.00

-92.85

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

0.00

11.43

22.86 34.28 45.71 57.14

68.57

79.99

9142

COH1-BRENT CRUDE FUTR Mar21

0.00

11.96

23.91 35.87 47.82 59.78

71.73

83.69
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66.55

33.28

0.00
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165.48

110.32

55.16

0.00
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-110.32
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pd -

.00 0.35 0.70 1.M39 1.74 2.09 2.43 2.78
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[

N

.00 275.80 551.60 827.40 1,103.20~1,379.00 1,654.80 1,930.60 2,206.40
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NGF21-NATURAL GAS FUTR Jan21

920.79

690.59

460.40

230.20

pd

0.00

DO

0.74 1.48

2.%96 3.70

4.44

5.18 5.92

-230.20

-460.40

-690.59

-920.79

QSF1-Low Su Gasoil G Jan21

134.55

100.91

67.28

pd

.00

98.19  196.38

294.56 92.75 490.94

589.13

687.31 785.50

-67.28

-100.91

-134.55




XBF1-GASOLINE RBOB FUT Jan21

122.03
91.52
61.01
30.51
o
;E 0.00 T T T 1 T T T 1
2{5 0.00 0.32 0.64 0.95 1.27 1.59 1.91 2.22 2.54
-30.51
-61.01
-91.52
-122.03 -
77
3. AlLt2| 2 &R XHE (X[ &0 H=H) (T EH TR
CLF1 WTI CRUDE FUTURE Jan21 29
COH1 BRENT CRUDE FUTR Mar21 30
HOF1 NY Harb ULSD Fut Jan21 11
KR4175QC0(2020-12 &M E 18
NGF21 NATURAL GAS FUTR Jan21 74
QSF1 Low Su Gasoil G Jan21 11
XBF1 GASOLINE RBOB FUT Jan21 10

o| Z|CH£H 0| =AU (VaR : 99% M 2| +=F, 10U 7| F)

FE
4
i3
ra
{0

956



2 2020-11-30
2 2020-11-27
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e
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w/tsd

{7152

BOF1-SOYBEAN OIL FUTR Jan21

214.11

142.74

71.37

0.00

0.00 9.47

-71.37

18.93 28.40

37.86 47.33 56.79

66.26

-142.74

-214.11

-285.48 -

18.79

BOH1-SOYBEAN OIL FUTR Mar21

12.52

6.26

0.00

0.00 9.41

-6.26

18.83 28.24

37.65 47.06 56.48

65.89




-12.52

-18.79

-25.05

CH1-CORN FUTURE Mar21

593.15

444.86

296.57

148.29

pd

.00

106.88 213.75

320.63 27.50 534.38

641.25

748.13  855.00

-444.86

-593.15

CTH1-COTTON NO.2 FUTR Mar21

120.59

80.39

pd

.00

18.09 36.18

54.27 72.36 90.45

108.54

126.63 144.72

pd

-80.39

-120.59

pd

vd



-160.78

243.73

182.80

121.87

-121.87

-182.80

-243.73

-322.69

-430.25

KCH1-COFFEE 'C' FUTURE Mar21

pd

.00 29.29 58.58 87.86 17.15 146.44 175.73 205.01 234.30

KR4175QC0002-2020-12 &M=

[

N

.00 275.80 551.60 827.40 1,103.20.1,379.00 1,654.80 1,930.60 2,206.40




KWH1-KC HRW WHEAT FUT Mar21

152.78 /
114.59 /

38.20
a /
3 .00 . . . . . . .
?{5 000 137.63 27525 412.88 55050 688.13 82575 963.38 1,101.00
-38.20 /
-76.39 /
-114.59

-152.78

SBH1-Sugar Mar21

310.07 /
232.55 /

77.52
3 500 . . . : : : .
35 000 369  7.39 11.08/.'77 18.46 2216 2585  29.54

SF1-SOYBEAN FUTURE Jan21

674.35 /




505.76

337.17

168.59

pd

0.00

.00 296.00 592.00 888.00 1,184.00 1,480.00 1,776.00 2,072.00 2,368.00

-168.59

-337.17

-505.76

-674.35

SMF1-SOYBEAN MEAL FUTR Jan21

407.27

305.45

203.63

101.82

pd

0.00

-101.82

-203.63

-305.45

-407.27

223.48

148.99

.00 98.98 197.95 296.93 95.90 494.88 593.85 692.83 791.80

WH1-WHEAT FUTURE(CBT) Mar21




ol
;E 0.00 T T T 1 T T T 1
%5 0.00 149.13 298.25 447.38 7596.50 745.63 894.75 1,043.88 1,193.00
-74.49
-148.99
-223.48
-297.98 -
7
3. AUE|E 2 Z=HS (=L E=A) (THel:E 220
BOF1 SOYBEAN OIL FUTR Jan2l 23
BOH1 SOYBEAN OIL FUTR Mar21 2
CH1 CORN FUTURE Mar21 47
CTH1 COTTON NO.2 FUTR Mar21 13
KCH1 COFFEE 'C' FUTURE Mar21 19
KR4175QC0(2020-12 Ee&HM = 34
KWH1 KC HRW WHEAT FUT Mar21 12
SBH1 Sugar Mar21 25
SF1 SOYBEAN FUTURE Jan21 54
SMF1 SOYBEAN MEAL FUTR Jan21 33
WH1 WHEAT FUTURE(CBT) Mar21 24
4. il YEo| oMo 4SH(VaR : 99% 42| +F,10U7|F) (THRl:= 220
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