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e 0.00 81.88 163.75 24563 3275040938 491.25 573.13 655.00
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1,228.13
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-2,456.25 /
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KR4201QC3277 2020-12 2327.5 1,250

7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 889 857 824 791 757 722 688
-5.33% 707 670 633 596 558 521 484
2.67% 431 398 364 329 294 259 223
0% 76 53 27 0 -29 -59 -90
2.67% -330 344 360 -378 -399 422 446
5.33% 764 770 778 789 -803 -819 -836
8.00% 1208 -1211 1214 -1220  -1,228 11,238 -1,250
KR4201QC3301 2020-12 2330 10,025
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7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 6,756 6,514 6,262 6,003 5,738 5,468 5,195
5.33% 5,472 5,171 4,869 4,567 4,264 3,962 3,659
2.67% 3,428 3,139 2,847 2,552 2,255 1,957 1,657
0% 694 477 244 0 254 515 782
2.67% 2524 2655  -2810  -298  -3174 -3,379 3,596
5.33% 6010  -6075  -6162  -6270  -6,397 6,542 6,704
8.00% 9616  -9643  -9685  -9743  -9,820 9914  -10,025
KR4301QC3276 2020-12 %327.5 165
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7424 . 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% -143 -146 -149 153 157 161 165
-5.33% 46 51 57 62 68 73 79
2.67% 5 8 12 16 -20 24 28
0% 3 2 1 0 2 4 6
2.67% 4 4 3 3 3 1
5.33% 4 4 4 4 4 3
8.00% 4 4 4 4 4 4
KR4301QC3300 2020-12 £330 1,886
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-8.00% 1,710 -1,731  -1756  -1,785  -1,816 -1,850 11,886
-5.33% 634 686 739 791 -844 -897 -951
2.67% -88 -130 173 218 265 1313 -361
0% 46 35 19 0 23 48 77
2.67% 61 59 57 53 46 38 27
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— 0.00

%5 0.00 86.81 173.63 260.44 7347.25 434.06 520.88 607.69 694.50
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-4,167.00
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-1,854.38

-3,708.75

-5,563.13

-7,417.50

6,950.00
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1,737.50
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-5,212.50
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KR4201QC3475-2020-12 &347.5
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347.5 43438 521.25 608.13 695.00
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-327.50
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KR4301QC3300-2020-12 5330
1,980.00
1,485.00
990.00
495.00
.I'::J
;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
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KR4101QC0001 2020-12 AAT|200K| 442 664
7| EXHAtO| HE A
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -664 -664 664 664 664 664 -664
-5.33% 443 443 443 443 443 443 443
-2.67% 221 221 221 221 221 221 221
0% 0 0 0 0 0 0 0
2.67% 221 221 221 221 221 221 221
5.33% 443 443 443 443 443 443 443
8.00% 664 664 664 664 664 664 664
KR4201QC3459 2020-12 2345 464
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 208 202 195 187 178 168 158
-5.33% 186 175 163 151 138 124 110
-2.67% 137 122 106 90 74 57 41



0% 52 35 17 0 -17 -35 -52
2.67% -73 -88 -104 -120 -136 -152 -169
5.33% -230 -241 -253 -265 -279 -293 -307
8.00% -409 -415 -423 -432 -442 -452 -464
KR4201QC3475 2020-12 23475 416
| 7| ERHAO| BEA
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 172 167 162 155 148 139 130
-5.33% 156 147 137 126 115 103 91
-2.67% 118 104 90 76 62 47 32
0% 48 32 16 0 -16 -32 -48
2.67% -58 -73 -88 -104 -119 -135 -151
5.33% -197 -208 -220 -233 -247 -260 -275
8.00% -358 -365 -374 -383 -393 -404 -416
KR4301QC3276 2020-12 #3275 11
JESTEREES
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 10 11 11
-5.33% 3 3 4 4 5 5 5
-2.67% 0 1 1 1 1 2 2
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% 0 0 0 0 0 0 0
KR4301QC3300 2020-12 %330 77
JESSEREES
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 70 70 71 73 74 75 77
-5.33% 26 28 30 32 34 37 39
-2.67% 4 5 7 9 11 13 15
0% -2 -1 -1 0 1 2 3
2.67% -2 -2 -2 -2 -2 -2 -1
5.33% -2 -2 -2 -2 -2 -2 -2
8.00% -2 -2 -2 -2 -2 -2 -2
4. PN EO| ATj& MO 42 (VaR : 99%A2|$F,1027|F) GEEEE
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T 000 . . : . : . .
e 0.00  400.15 800.30 1,200.45.%,600.60 2,000.75 2,400.90 2,801.05
560.21
11,120.42
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7424
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KR4108QC0004 2020-12 KRX300 A2 178
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
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2.67% 59 59 59 59 59 59 59
5.33% 119 119 119 119 119 119 119
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VNCZ0-VN30 Index Future Dec20

AT QIEH  ME 0 0
A7 SIEH A 0 0 0 &9
Al £3} MeE 0 0 0 &9l
=7 QIEH  ME 1,176 0

=2 SIEH  AY 1,042 0 1,042 &9
A £3} ME 0 874 -874 EtQ|

1,176.03

882.03

588.02

294.01

0.00 . . T

0.00 243.63 487.25 730.88 974.50 1,218.13 1,461.75 1,705.38 1,949.00

-294.01

-588.02

-882.03

-1,176.03 -
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2.55E+11 VN30TR Index(EUR)
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w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

273.34

182.23

91.11

0.00

0.00 11.38

-91.11

22.77 34.15

45.53 56.91

68.30 79.68 91106

-182.23

-273.34

-364.45 -

281.45

COH1-BRENT CRUDE FUTR Mar21

187.63

93.82

0.00

0.00 12.08

-93.82

24.16 36.23

48.31 60.39

72.47 84.54




-187.63

-281.45

-375.26

132.76

99.57

66.38

33.19

-66.38

-99.57

-132.76

221.40

166.05

110.70

55.35

-110.70

-166.05

HOF1-NY Harb ULSD Fut Jan21

pd

.00 0.35 0.69 1.M38 1.73 2.07 2.42 2.76
712
KR4175QC0002-2020-12 &H2{ME
.00

276.75 553.50 830.25 1,107.00.1,383.75 1,660.50 1,937.25 2,214.00

AN

AN

N



-221.40 |

NGF21-NATURAL GAS FUTR Jan21

885.18
663.89 /
442.59 /
221.30 /
0.00 T T T /. . . )
0.00 0.71 1.42 2.%84 3.55 4.26 4.97 5.68
-221.30
-442.59 /
-663.89 /

-885.18

QSF1-Low Su Gasoil G Jan21

135.42

101.57 /

67.71 /

33.86 /

0.00 T T T /. T T .
0.00 98.81 197.63 296.44%‘3'.25 494.06 592.88 691.69 790.50

-33.86

-67.71 /

-101.57 /

-135.42




XBF1-GASOLINE RBOB FUT Jan21

91.19
60.80
30.40
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
-30.40
-60.80
-91.19
-121.59 -
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 71
QSF1 Low Su Gasoil G Jan21 11
XBF1 GASOLINE RBOB FUT Jan21 10
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A7 {7153

A 7/t

BOF1-SOYBEAN OIL FUTR Jan21

217.30

144.87

72.43

— 0-00 T T T 1 T T T
or 0.00 9.61 19.22 28.82 38.43 48.04 57.65 67.25

A
-72.43

-144.87

-217.30

-289.74 -

BOH1-SOYBEAN OIL FUTR Mar21
25.41

19.06

12.70

6.35

— 0-00 T T T 1 T T T
or 0.00 9.55 19.10 28.64 38.19 47.74 57.29 66.83 76.38

-6.35




-12.70 //
-19.06

-25.41

7t4
CH1-CORN FUTURE Mar21

451.38 //
300.92 /

150.46
& /
=
;’ 0-00 T T T T T T
%'J' 0.00  108.44 216.88 32531 43375 54219 650.63 759.06
-150.46 /

-300.92 /

-451.38

-601.84

7+4
CTH1-COTTON NO.2 FUTR Mar21
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81.37 /

40.68
& /
=
;’ 0-00 T T T T T T 1
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-81.37 /

-122.05
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193.80

129.20

64.60

0.00

-64.60

-129.20

-193.80

-258.40

323.80

215.87

107.93

0.00

-107.93

-215.87

-323.80

-431.73

KCH1-COFFEE 'C' FUTURE Mar21

.00 31.05 62.10 93.15 2420 155.25 186.30 21735 248.40

KR4175QC0002-2020-12 &M=

[

N

AN

.00 276.75 553.50 830.25 1,107.00.1,383.75 1,660.50 1,937.25 2,214.00




KWH1-KC HRW WHEAT FUT Mar21

156.85 /
117.64 /

39.21
&l /
3 (.00 . . . . . . .
?{5 000 14131 282.63 423.94 56525 706.56 847.88 989.19 1,130.50
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77.79
T 0.00 : . . . . . .
%5 0.00 3.71 7.41 11.12/.'82 18.53 22.23 25.94 29.64
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509.13

339.42

169.71

0.00

-169.71

-339.42

-509.13

-678.84

407.78

305.84

203.89

101.95

0.00

-101.95
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-305.84

-407.78

302.70

227.02

151.35
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.00 297.94 595.88 893.81 1,191.75 1,489.69 1,787.63 2,085.56 2,383.50
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pd

.00 99.08 198.15 297.23 96.30 49538 59445 693.53 792.60

WH1-WHEAT FUTURE(CBT) Mar21
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;E 0.00 T T T 1 T T T 1
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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 48
CTH1 COTTON NO.2 FUTR Mar21 13
KCH1 COFFEE 'C' FUTURE Mar21 21
KR4175QC0(2020-12 Ee&HM = 35
KWH1 KC HRW WHEAT FUT Mar21 13
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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