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VGZ0-EURO STOXX 50 Dec20
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4,984.22
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e 0.00 91.88 183.75 27563 3675045938 551.25 643.13 735.00
4,984.22
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il 0.00 . : . . . : . |
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KR4201R13676 2021-01 2367.5 1,287

7| ZEXfAO| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 830 779 725 668 609 549 487
-5.33% 692 628 563 496 429 361 292
2.67% 492 419 347 274 201 128 55
0% 223 149 74 0 74 -149 223
2.67% 113 182 253 324 -396 469 542
5.33% -507 567 -629 -694 761 -829 -897
8.00% -948 996  -1,049  -1104  -1163 1,224 11,287
KR4201R13700 2021-01 2370 6,987
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7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 4,352 4,087 3,801 3,500 3,185 2,860 2,525
-5.33% 3,664 3,323 2,970 2,610 2,244 1,873 1,497
2.67% 2,641 2,245 1,847 1,448 1,047 644 242
0% 1,245 830 415 0 415 830 1,244
2.67% 523 921 -1323  -1727  -2135 2,543 2,954
5.33% 2627  -2978  -3342  -3715  -4,096 4,483 4,874
8.00% 5011 5298  -5606  -5933  -6273 6,625 6,987
KR4301R13674 2021-01 %367.5 1,532

7| Z=EXfAS| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1384  -1401 1421 1445  -1471 1,501 11,532
-5.33% 743 778 815 -854 -895 -938 -982
2.67% 213 263 314 -366 417 469 521
0% 160 107 53 0 54 107 161
2.67% 374 333 290 244 198 150 102
5.33% 474 449 421 390 355 318 279
8.00% 510 499 484 466 444 419 391
KR4301R13708 2021-01 %370 1436
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7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1320 -1332 1347 -1365  -1,387 -1,410 1,436
-5.33% 730 757 786 -818 -853 -888 -926
2.67% 225 268 1312 356 401 446 492
0% 146 97 49 0 49 97 146
2.67% 372 331 289 246 202 157 111
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.00 2,609.25 5,21
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HCZ0 HSCEI Futures Dec20 107
OHHIZ0-C1C HSCEI 12
OHHIZ0-C1C HSCEI 140
OHHIZ0-P1C HSCEI 12
OHHIZ0-P1C HSCEI 146
4. i d4-Eo| Z|Cf A0 A4 ZH(VaR : 99%ME|+=F,1087|F) (THR|-=4 TRl

517



ZA|Y  2020-12-15
7|&=<4  2020-12-14

Al By TN 0 0 0
Al lEH  AY 0 0 0 %l
Al QlEH  8M 0 0 0 L
A £3} ME 0 0 0 ZQ|
= QiEA M2 851 0 851
A4 s 2 10 0 10 &tQ|
= QlEH  8M 0 8,734 -8,734 |
= =3 ME 464 4,308 -3,844 ZtQ|
2. BH7|A| MO 29X
OESXZ0-C3450-EURO STOXX 50
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5,958.96

3,972.64

1,986.32
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— 0.00
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901.88
601.25
300.63
&
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0% 0 0 0 0 0 0 0
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FX21020X05 KRW/USD 24-12-20E 1,590
FX21020X05 KRW/USD 24-12-20E 5,433
FX21020X07 USD/KRW 24-12-20E 262
FX21020Z00 KRW/USD 03-02-21E 2,926
FX21020Z01 USD/KRW 24-12-20E 218
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KR4108R30008-2021-03 KRX300 M=

1,774.29
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-5.33% -128 -128 -128 -128 -128 -128 -128
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VNCZ0-VN30 Index Future Dec20

At ftsd M2 0 0 0
Al SEs & 0 0 0 A9
Ay =3t M 0 0 0 Zto|
=4 Rt5H  ME 1,367 0 1,367
= IEH g 1,043 0 1,043 |
A E3} ME 0 968 -968 A Q|

1,367.41

1,025.55

683.70

341.85

0.00 T T T T

0.00 252.03 504.05 756.08 1,008.10 1,260.13 1,512.15 1,764.18 2,016.20

-341.85

-683.70

-1,025.55
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2.55E+11 VN30TR Index(EUR)
FX21020V04 KRW/EUR 29-01-21E
FX21020X05 KRW/EUR 26-02-21E
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w/tsd

{7152

CLH1-WTI CRUDE FUTURE Mar21

229.96

153.31

76.65

0.00

0.00 11.72

-76.65

23.44 35.15

46.87 58.59

70.31 82.02 93/74

-153.31

-229.96

-306.61 -

290.23

COH1-BRENT CRUDE FUTR Mar21

193.49

96.74

0.00

0.00 12.48

-96.74

24.95 37.43

49.90 62.38

99.80

74.85 87.33




-193.49 /
-290.23
-386.98
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HOH1-NY Harb ULSD Fut Mar21
99.19 //
66.12 /
33.06
& /
=
; 0.00 T T T T T T 1
e 000 036 072 1.%44 180 216 252  2.88
-33.06 /
66.12 /
-99.19
-132.25
7}
KR4175QC0002-2020-12 T2{ M2
218.32
163.74 \
109.16 \
54.58
&l \
T 0.00 : : : : : : .
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