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74 efch A
M f7t5H M= 0 0
A S7t5dH  ME 469 469

2. Bb| Aol 2R E

VGH1-EURO STOXX 50 Mar21

351.42

234.28

— 11714

— 0.00 T T T f T T T
ol 0.00 881.75 1,763.50 2,645.25 3,527.00 4,408.75 5,290.50 6,172.25 7,054.00

-117.14

-234.28

-351.42

-468.56 -
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VGH1 EURO STOXX 50 Mar21
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M g7t5d Mg 0 0
A 2715#H M= 820 820
2. 97| A1 He| &R E
HCZO0-HSCEI Futures Dec20
819.53
614.65
409.77
—~ 204.88
ol
=
:;E 0.00 : . . 1 . r r
ol 0.00 2,609.75 5,219.50 7,829.25 _~10,439.00 13,048.75 15,658.50 18,268.25  20,878.00
M -204.88
-409.77
-614.65
-819.53 -
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itllggr +t5H 34 1,796 0 1,796 =L
A ! = 0 163,888 -163,888 EtL|
2. 7N e 29T E
KR4201R13676-2021-01 =2367.5

18,834.38

14,125.78

9,417.19
—  4,708.59
ol
=|
o 0.00 . r . : r . r
ol 0.00 91.88 183.75 275.63 367.50 459.38 551.25 643.13 735.00
M -4,708.59

-9,417.19

-14,125.78

-18,834.38

77
KR4201R13700-2021-01 =370

97,125.00

72,843.75

48,562.50
— 24,281.25
ol
ol 0.00 : : : , : : ; ]
ol 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
M -24,281.25

-48,562.50

-72,843.75

-97,125.00



KR4301R13674-2021-01 5367.5

25,265.63
18,949.22
12,632.81
— 631641
ol
a0 0.00 : : : : : : :
ol 0.00 91.88 183.75 275.63/367'.50 459.38 551.25 643.13 735.00
M -6,316.41
-12,632.81 /
-18,949.22 /
-25,265.63
7
KR4301R13708-2021-01 3370
16,996.88
11,331.25
—  5,665.63
ol
Er_ 0.00 : : : : : : :
ol 0.00 92.50 185.00 27M.oo 462.50 555.00 647.50 740.00
M -5,665.63
-11,331.25 /
-16,996.88 /
-22,662.50
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3. AILIZ|S S £ QT EHE (A THA L0 4 ) (EH9]:84Btl)
KR4201R13676 2021-01 2367.5 1,348
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 850 815 778 740 700 659 617
-5.33% 703 657 611 564 517 469 422
-2.67% 466 416 367 317 268 218 169
0% 135 91 46 0 -46 -93 -141
2.67% -274 -307 -342 -380 -419 -460 -502
5.33% -737 -758 -782 -809 -840 -873 -907
8.00% -1,231 -1,242 -1,257 -1,275 -1,296 -1,321 -1,348
KR4201R13700 2021-01 =370 6,761

7|Z=Rte] s




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4,055 3,892 3,716 3,530 3,336 3,134 2,927
-5.33% 3,402 3,176 2,945 2,711 2475 2,236 1,996
-2.67% 2,302 2,047 1,792 1,537 1,282 1,028 773

0% 721 484 244 0 -246 -493 -742
2.67% -1,282 -1,466 -1,663 -1,869 -2,083 -2,303 -2,528
5.33% -3,591 -3,713 -3,853 -4,009 -4,178 -4,359 -4,549
8.00% -6,086 -6,155 -6,244 -6,351 -6,473 -6,611 -6,761

KR4301R13674 2021-01 £367.5 1,229
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,098 -1,114 -1,133 -1,154 -1,177 -1,202 -1,229
-5.33% -518 -551 -586 -621 -657 -693 -730
-2.67% -114 -154 -194 -233 -273 -313 -353

0% 89 61 31 0 -33 -66 -101
2.67% 159 147 132 114 94 72 47
5.33% 175 172 167 159 149 138 123
8.00% 178 177 176 173 170 165 158

KR4301R13708 2021-01 370 1,178
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,079 -1,090 -1,104 -1,120 -1,138 -1,157 -1,178
-5.33% -536 -563 -591 -620 -650 -680 -711
-2.67% -133 -169 -205 -241 -276 -312 -348

0% 89 61 31 0 -32 -64 -97
2.67% 175 161 144 125 104 81 56
5.33% 197 192 186 177 166 153 138
8.00% 200 200 198 195 190 184 177
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1. A=A

T= i oo
itllggr 5 M= 0 0 0
It 2715d 34 0 0 0Zu
itllggr &2t Mz 0 0 0 &9
A RtEH M= 1,342 0 1,342
A t5H 34 0 3,817 -3,817 &
=4 =3} ME 0 1,115 -1,115 Q|
2. 7N e 29T E
HCZO0-HSCEI Futures Dec20
1,341.62
1,006.22
670.81
— 33541
ol
i[ 0.00 . . . . ; ; ;
ol 0.00 2,609.75  5,219.50  7,829.25 _~10,439.00 13,048.75 15,658.50 18,268.25 20,878.00
M -335.41
-670.81
-1,006.22
-1,341.62 -
7t
OHHIZ0-C107-HSCEI
151.36
113.52
75.68
—~ 37.84
ol
=|
g[ 0.00 . . . ; . . . )
ol 0.00 2,675.00  5,350.00  8,025.00 10,700.00~_13,375.00 16,050.00 18,725.00  21,400.00
M -37.84
-75.68
-113.52
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OHHIZ0-C108-HSCEI

2,700.00 5,400.00 8,100.00  10,800.0 13,500.00 16,200.00 18,900.00 21,600.00
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OHHIZ0-P107-HSCEI

2,675.00 5,350.00 8,025.00 0,700.00 13,375.00 16,050.00 18,725.00 21,400.00

/

/

72

OHHIZ0-P108-HSCEI

T 1

2,700.00 5,400.00 8,100.00 0,800.00 13,500.00 16,200.00 18,900.00 21,600.00

/

1,756.93
1,317.70
878.47
. 43923
e
od
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:I 0.00
ol 0.00
M -439.23
-878.47
-1,317.70
-1,756.93
151.36
113.52
75.68
. 37.84
ol
=
T 000
ol 0.00
M -37.84
-75.68
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-878.47
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FX21020X04: KRW/HKD 19-02-21E 89
HCZ0 HSCEI Futures Dec20 107
OHHIZ0-C10 HSCEI 12
OHHIZ0-C10 HSCEI 141
OHHIZ0-P10 HSCEI 12
OHHIZ0-P10 HSCEI 141
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74 efch A
M f7t5H M= 0 0 0
tllgr SI5d |ag 0 0 0 ZtQ|
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M3 Mz 0 0 0 &l
A sH  |MdZ 523 0 523
A =3 g 10 0 10 Q)
A zH |4 162 -162 ALY
A ME 0 3,888 -3,888 ZtQ|
o=
OESXF1-C3525-EURO STOXX 50
15.16
11.37
7.58
3.79
0.00 T T T ; T T T
0.00 18.85 37.70 56.55 75.40 94.25 113.10 131.95 150.80
-3.79
-7.58
-11.37
-15.16
7t
OESXF1-C3550-EURO STOXX 50
61.03
45.77
30.52
15.26
0.00 T T T ; T T T \
0.00 15.18 30.35 45.53 60.70 75.88 91.05 106.23 121.40
-15.26

-30.52
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-61.03
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12.63
9.47
6.31
3.16
0.00 T T T T T T \
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-6.31 /
-9.47
-12.63
7%
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73.50
55.12
36.75
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0.00 T T T T T T ]
0.00 18.28 36.55 54%10 91.38 109.65 127.93 146.20
-18.37 /
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-73.50
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522.79 /
392.09 /
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OESXF1-C35 EURO STOXX 50
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At mted =4 0 0 0 ZLH
= |ItsH  ME 7,617 0 7,617 FLy
= fIt5H S 1,570 13,573 -12,003 ZLj
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KR4101R30003-2021-03 I A 1| 200X| =M E

7,617.04

5,712.78

3,808.52

—~ 1,904.26

— 0.00 T T T ¢ T T T
ol 0.00 94.04 188.08 282.11 376.15 470.19 564.23 658.26 752.30

-1,904.26

-3,808.52

-5,712.78

-7,617.04 -

72

KR4201R13874-2021-01 &387.5

11,915.63

8,936.72

5,957.81

—~ 2,978091

— 0.00 T . T T T )
ol 0.00 96.88 193.75 290.63 387.50 484.38 581.25 678.13 775.00

-2,978.91

-5,957.81

-8,936.72

-11,915.63
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KR4201R13908-2021-01 &390

1,657.50

1,243.13

828.75

414.38

0.00

0.00

97.50

195.00 292.50

390.00 487.50 585.00 682.50 780.00

-414.38

o~

-828.75

.

-1,243.13

o~

-1,657.50
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KR4301R13674-2021-01 3367.5

367.50

275.63

183.75

91.88

~

0.00
0.00

91.88

T T T T T T 1

183.75 275.63 367.50 459.38 551.25 643.13 735.00

-91.88

-183.75

-275.63

-367.50

72

KR4301R13708-2021-01 3370

1,202.50

901.88

601.25

300.63

~

0.00
0.

00

92.50

T T T Y T T T 1

185.00 277.50 370.00 462.50 555.00 647.50 740.00

-300.63

-601.25

-901.88

-1,202.50



3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
KR4101R30003 2021-03 ZAL200K| =M E 615
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -615 -615 -615 -615 -615 -615 -615
-5.33% -410 -410 -410 -410 -410 -410 -410
-2.67% -205 -205 -205 -205 -205 -205 -205
0% 0 0 0 0 0 0 0
2.67% 205 205 205 205 205 205 205
5.33% 410 410 410 410 410 410 410
8.00% 615 615 615 615 615 615 615
KR4201R13874 2021-01 =387.5 644
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 254 247 237 225 212 197 180
-5.33% 232 217 200 182 162 141 119
-2.67% 182 159 134 109 83 57 30
0% 89 60 30 0 -30 -60 -91
2.67% -56 -87 -118 -150 -181 -212 -244
5.33% -254 -282 -310 -340 -369 -399 -429
8.00% -497 -518 -541 -565 -591 -617 -644
KR4201R13908 2021-01 &390 86
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 31 30 28 26 24 22
-5.33% 29 27 25 23 20 18 15
-2.67% 23 20 17 14 10 7 3
0% 12 8 4 0 -4 -8 -12
2.67% -6 -11 -15 -19 -24 -28 -32
5.33% -32 -36 -40 -44 -48 -53 -57
8.00% -64 -67 -71 -74 -78 -82 -86
KR4301R13674 2021-01 #367.5 18
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 16 16 16 17 17 17 18
-5.33% 8 8 9 9 10 10 11
-2.67% 2 2 3 3 4 5 5
0% -1 -1 0 0 0 1 1
2.67% -2 -2 -2 -2 -1 -1 -1
5.33% -3 -3 -2 -2 -2 -2 -2
8.00% -3 -3 -3 -3 -2 -2 -2
KR4301R13708 2021-01 %370 63

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 57 58 59 59 60 61 63
-5.33% 28 30 31 33 34 36 38
-2.67% 7 9 11 13 15 17 18

0% -5 -3 -2 0 2 3 5

2.67% -9 -9 -8 -7 -6 -4 -3
5.33% -10 -10 -10 -9 -9 -8 -7
8.00% -11 -11 -10 -10 -10 -10 -9
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H20=24

At 7t5d o5 d 0 0 0
AR £3} ME 0 0 0 %2
= by S CTE- 114,205 0 114,205
A E3t ME 3,290 118,882 -115,592 %o
2. WI|NHe &Y=
3. MLIE|E £ A ZHE (XS0 H4=H) (THel:EH2HR)
FX21020Z00( KRW/USD 03-02-21E 2,939
FX21020Z05(USD/KRW 03-02-21E 263
FX21020Z05. KRW/USD 24-03-21E 1,597
FX21020Z05. KRW/USD 24-02-21E 4,975
IEOOBD8RGM75 YT F2 X ELEO| 0fHZ0| A SAGHA| S
4. nP S H4EF0| Z|CfEH &S H(VaR : 99% M E|+F, 10U 7| E) (EHe=4TERl)



SA|Y  2020-12-29
7l=¢  2020-12-28

AOFEKRX300Q1H A o (FEAL-THAMH)

Hefcy 4
! SI5H M2 0 0 FHj
=7 QItEA Mg 2,425 2425 HU

KR4108R30008-2021-03 KRX300 M &

2,424.80
1,818.60
1,212.40
—_— 606.20
ol
i[ 0.00 T T T 7 T T T
ol 0.00 433.00 866.00 1,299.00 1,732.00 2,165.00 2,598.00 3,031.00 3,464.00
<‘IJ -606.20
-1,212.40
-1,818.60
-2,424.80 -
72
3. AILIZIQ Y SO REHE (A& Ao A S (EFS: 4 BE2l)
KR4108R30008 2021-03 KRX300 M= 196
ES RS
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196
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H20E2|H) A HEE-TtM I 7t )

M FtEH  FUSH 0 0 0
AR £3} ME 0 0 0 %2
A 27t5d =45 H 2,147 0 2,147
A E3} ME 0 3,117 3,117 =9
2. MI|A|He| &=
3. AL E &R THF (XM ESH) (THS|: B4 TER)
FX21020X06' KRW/USD 08-01-21E 115
FX21020Z02' KRW/USD 15-01-21E 98
FX21020Z05(KRW/USD 23-02-21E 37
IEOOBD8RGM75 *OEEES X EMEN 20| A0 SAISHK]| RS
4. TP M EC| XM S H(VaR : 9% L E|+F,10Y€ 7| F) (THS|: =4 TER)

125



AL 2020-12-29
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i oo
itllggr = B 0 0 0
It 28 |ag 0 0 0 &9
Mt &2t ME 0 0 0|&e
A F7t5H ME 1,424 0 1,424
A f7t5d 2 1,138 0 1,138 ZtQ
A =3} ME 0 1,046 -1,046 Q|
2. Qt7[A|Ee| &7 x
VNCF1-VN30 Index Future Jan21
1,423.77
1,067.83
711.88
— 35594
od
i[ 0.00 : ; . : . . ;
ol 0.00 266.23 532.45 798.68 1,064.90 1,331.13  1,597.35  1,863.58  2,129.80
M -355.94
-711.88
-1,067.83
-1,423.77 -
7t
3. AlLbE| @' £ REHS @A A4S ) EEELE)
2.5504E+11 VN30TR Index(EUR) 91
FX21020V04. KRW/EUR 29-01-21E 38
FX21020X05' KRW/EUR 26-02-21E 9
FX21020X06: KRW/EUR 26-02-21E 25
FX21020Z01. KRW/EUR 26-02-21E 8
FX21020Z05. KRW/EUR 26-03-21E 5
VNCF1 VN30 Index Future Jan21 114
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ORI QI AT A D (R H-THEE)

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,714 252 1,462

CLH1-WTI CRUDE FUTURE Mar21

316.35

237.26

158.17

—~ 79.09

— 0.00 T T T f T T T
ol 0.00 12.09 24.18 36.26 48.35 60.44 72.53 84.61 96,70

-79.09

-158.17

-237.26

-316.35 -

72

COH1-BRENT CRUDE FUTR Mar21

341.34

256.01

170.67

—~ 8534

— 0.00 T T T ¢ T
ol 0.00 12.84 25.67 38.51 51.34 64.18 77.01 89.85

-85.34

-170.67

-256.01

-341.34 -



HOH1-NY Harb ULSD Fut Mar21

136.44

102.33

68.22

34.11

-68.22

-102.33

-136.44

251.80

188.85

125.90

62.95

490.17

326.78

163.39

0.00

-326.78

-490.17

-653.55

.00 0.37

74

KR4175R10009-2021-01 E2{ M=

~

.00 273.70

1,094.8 1,368.50 1,642.20

T 1

1,915.90 2,189.60

547.40 821.10

.

72

NGH21-NATURAL GAS FUTR Mar21
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