2020-12-31
2020-12-30

Ql
=
ol
=

SAl
7|E

160

ol of
K0 | KO
o O
o O
o O
5 ap
<l A
¢ ¢
K| K
13k
Ok

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2020-12-31
2020-12-30

{2l CH &
Mt = B 292 292 ZLY
A RtEH M= 292 292 | ZFLY
2. BN £ARZ
KR4101R30003-2021-03 I A 1| 200X| =M E
291.86
218.90
145.93
—_— 72.97
=l
i[ 0.00 T T T 7 T T
or 0.00 97.29 194.58 291.86 389.15 583.73 681.01 778.30
4“ -72.97
-145.93
-218.90
-291.86 -
74
3. AlLj2| 2 2o R XM E (A2 Ao A2 o) (EHe|:H Okl
KR4101R30003 2021-03 2 AIO200K|$=ME 23
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -23 -23 -23 -23 -23 -23 -23
-5.33% -16 -16 -16 -16 -16 -16 -16
-2.67% -8 -8 -8 -8 -8 -8 -8
0% 0 0 0
2.67% 8 8 8
5.33% 16 16 16 16 16 16 16
8.00% 23 23 23 23 23 23 23




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC



2020-12-31
2020-12-30

Ql
=
ol
=

SAl
7|E

ehd-MSCl

SMART

of o
KO KO
(@2}
N~
o
o0
o O
oo
~
o
<)
o/l | ofl
<l <l
& &
K K
)=y
<k

~
(=]

2. Ok7| A|

o

756

FMSCIM F1=0] 2120201125

N
Aot

SWMXWOOC

HEfS| B2 =730 012420| A LHEX|7L ALEEIAS

I
L

* Qe g|Ag

ol

KH

1024 7]

935

HEfS| B2 =730 012420| A LHEX|7L ALEEIAS

I
L

* Qe glAg



2020-12-31
2020-12-30

Ql
=
ol
=

SAl
7|E

F

KO
<0

CSI5004t

|

160
4
Klo
il

Klo

IRE

SMART

of o
KO KO
O |-
IN
o
o0
o O
o -
N
o
<)
o/l | ofl
<l <l
& &
K K
)=y
<k

~
(=]

2. Ok7| A|

o

702

FCSI5000] 24201211

N
Aot

SWCSI50000

HEfS| B2 =730 012420| A LHEX|7t ALEEIAS

I
L

* Qe g|Ag

o

KH

1024 7]

1,139

HEJS| B2 =730 012480| A LHEX|7L ALEEIAS

I
L

* Qe g|Ag



AL 2020-12-31
7|=4  2020-12-30

724
AR Q53 |ME 0 0
=7 Qs M2 474 474

2. Bb| Aol 2R E

VGH1-EURO STOXX 50 Mar21

473.88

355.41

236.94

— 11847

— 0.00 T T T f T T T
ol 0.00 891.75 1,783.50 2,675.25 3,567.00 4,458.75 5,350.50 6,242.25 7,134.00

-118.47

-236.94

-355.41

-473.88 -

3. A2 29 FRHE @ H2 MUY T) (EH9]: 44 Btl)

VGH1 EURO STOXX 50 Mar21

4. oA YFo| Z|CE 0SS H(VaR : 9% 42| +F, 102 7| F) (Shel4at

o



AL 2020-12-31
7|=4  2020-12-30

74 efch A
M f7t5H M= 0 0
A S7t5dH  ME 821 821

2. Bb| Aol 2R E

HCZO0-HSCEI Futures Dec20

616.06

410.71

—~ 205.35

— 0.00 T T T f T T T
ol 0.00 2,615.00 5,230.00 7,845.00 10,460.00 13,075.00 15,690.00 18,305.00 20,920.00

-205.35

-410.71

-616.06

-821.41 -

3. MLIE| 28 £FZHS(E L0 =)

HCZ0 HSCEI Futures Dec20

m
40
1T
2
o

4. oA YFo| Z =SS H(VaR : 9% 4 E|+F, 102 7| F)

=
£
il
i
[0

I

6



2020-12-31
2020-12-30

Of==(1) O E=(2)
A #7158 34 1,844 4,630 -2,786 ALK
=4 2715d 34 0 157,409 -157,409 Rty
2. 7N e 29T E
KR4201R13676-2021-01 =2367.5

16,996.88

12,747.66

8,498.44
— 4,249.22
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 -4,249.22

-8,498.44

-12,747.66

-16,996.88

77
KR4201R13700-2021-01 =370

89,725.00

67,293.75

44,862.50
— 22,431.25
ol
ol 0.00 : : : , ; : ; ]
ol 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
M -22,431.25

-44,862.50

-67,293.75

-89,725.00



KR4301R13674-2021-01 5367.5

20,671.88
13,781.25
—  6,890.63
ol
a0 0.00 : : : : : : :
ol 0.00 91.88 183.75 275.63/367'.50 459.38 551.25 643.13 735.00
M -6,890.63
-13,781.25 /
-20,671.88 /
-27,562.50
7
KR4301R13708-2021-01 3370
23,125.00
17,343.75
11,562.50
—  5,781.25
ol
Er_ 0.00 : : : : : : :
ol 0.00 92.50 185.00 27M.oo 462.50 555.00 647.50 740.00
M -5,781.25
-11,562.50 /
-17,343.75 /
-23,125.00
72
3. AILIZ|S S £ QT EHE (A THA L0 4 ) (EH9]:84Btl)
KR4201R13676 2021-01 2367.5 1,331
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 972 935 897 858 818 779 739
-5.33% 767 725 683 640 598 556 514
-2.67% 467 429 391 352 312 272 232
0% 88 61 31 0 -33 -67 -102
2.67% -344 -360 -379 -401 -426 -452 -481
5.33% -804 -812 -823 -837 -853 -872 -893
8.00% -1,277 -1,281 -1,286 -1,294 -1,304 -1,316 -1,331
KR4201R13700 2021-01 =370 6,882

7|Z=Rte] s




-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% 4,818 4,631 4,438 4,242 4,042 3,840 3,636
-5.33% 3,856 3,635 3414 3,192 2971 2,750 2,529
-2.67% 2,399 2,191 1,981 1,768 1,554 1,338 1,121

0% 503 346 177 0 -184 -374 -568

2.67% -1,702 -1,801 -1,916 -2,045 -2,186 -2,338 -2,498
5.33% -4,086 -4,138 -4,205 -4,289 -4,386 -4,497 -4,619
8.00% -6,554 -6,577 -6,612 -6,660 -6,721 -6,795 -6,882

4. THYAEO| AIhL A0 4SA(VaR : 99%AZ|HZ,1027|F) 43+ 2l)




2020-12-31
2020-12-30

N oh
Rl

M
e me

1 Aot3Y

T& 7{eiCh &
M F7tE5H  ME 0 0 0
M R = DR = 2 0 0 0 ZHLK
M £33} ME 0 0 0 &tQ|
A F7t5dH  ME 1,345 0 1,345
A e =i R =20 | 0 3,780 -3,780 ALY
= E3l ME 0 1,104 -1,104 %9
2. MI|A|He| &=
HCZ0-HSCEI Futures Dec20
1,008.52
672.35
—_ 336.17
&
EEE 0.00 T T T 7 T T T
SF 0.00 2,615.00 5,230.00 7,845.00 10,460.00 13,075.00 15,690.00 18,305.00 20,920.00
«J -336.17
-672.35
-1,008.52
-1,344.70 -
74
OHHIZ0-C107-HSCEI
149.93
112.45
74.96
— 37.48
=
=|
g[ 0.00 T T T 5 T T T 1
or 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
<‘IJ -37.48
-74.96
-112.45




-149.93 l

1,305.22
870.15
. 43507
e
od
=|
!;E 0.00
ol
M -435.07
-870.15
-1,305.22
-1,740.29
149.93
112.45
74.96
. 3748
ol
=
T 000
ol 0.00
M -37.48
-74.96
-112.45
-149.93
1,740.29
1,305.22
870.15
. 43507
e
od
=|
:I 0.00
ol 0.
M -435.07
-870.15
-1,305.22

72

OHHIZ0-C108-HSCEI

T 1

0.00 2,700.00 5,400.00 8,100.00  10,800.0 13,500.00 16,200.00 18,900.00 21,600.00

.

o~

717

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 T 1

00 2,700.00 5,400.00 8,100.00 0,800.00 13,500.00 16,200.00 18,900.00 21,600.00

/

prd
~




-1,740.29 1

7}
3. A2 2P EHS @AM STY) EOEEIE)
FX21020X04: KRW/HKD 19-02-21E 88
HCZ0 HSCEI Futures Dec20 108
OHHIZ0-C10 HSCEI 12
OHHIZ0-C10 HSCEI 139
OHHIZ0-P10 HSCEI 12
OHHIZ0-P10 HSCEI 139
4. TRYNEO AIThE LI A(VaR : 99%MEHF,1027|F) EOEEIE)

507



2 2020-12-31
2020-12-30

2. B7|A-e &

<

74 efch A
M {7153 ME 0 0 0
M SI5d |ag 0 0 0 ZtQ|
M 7t5d =4 0 0 0 &
Al &3} ME 0 0 0 %9
A e 529 0 529
A A = B = 10 0 10 At
A = R =20 142 -142 kLY
A E3} ME 0 3,868 -3,868 A9
o=
OESXF1-C3525-EURO STOXX 50
17.89
13.42
8.94
4.47
0.00 T T T ; T T T
0.00 22.35 44.70 67.05 89.40 111.75 134.10 156.45 178.80
-4.47
-8.94
-13.42
-17.89
7t
OESXF1-C3550-EURO STOXX 50
53.80
35.87
17.93
0.00 T T T ; T T T \
0.00 17.93 35.85 53.78 71.70 89.63 107.55 125.48 143.40
-17.93

-35.87




-53.80 \\
-71.73
7%
OESXF1-P3525-EURO STOXX 50
7.46
5.60
3.73
. 187
ol
=|
L 000 . r r r r r ,
ol 0.00 9.33 18.65 27%30 46.63 55.95 65.28 74.60
(‘“ -1.87 /
-3.73 /
-5.60
-7.46
7t
OESXF1-P3550-EURO STOXX 50
44.62
33.46
22.31
. 1115
od
=
g_, 0.00 . . ; ; . . .
ol 0.00 11.15 22.30 33M60 55.75 66.90 78.05 89.20
(‘IJ -11.15 /
-22.31 /
-33.46
-44.62
7%
VGH1-EURO STOXX 50 Mar21
396.48 //
264.32

—~ 132.16

ol /
=|

k]

T 1

— 0.00 T T T T T
zr 0.00 891.75 1,783.50 2,675.25 ,567.00 4,458.75 5,350.50
i

6,242.25 7,134.00

-132.16 /

-264.32 7




-396.48 |

-528.64 J

3. ALig| 28 &9

FRHE @2 LY TY)

260105SQPX SG EURO Covered CALL STRATEGY
FX21020Z05:KRW/EUR 26-03-21E
FX21020Z05:KRW/EUR 26-03-21E

OESXF1-C35 EURO STOXX 50

OESXF1-C35 EURO STOXX 50
OESXF1-P35.EURO STOXX 50

OESXF1-P35 EURO STOXX 50

VGH1

EURO STOXX 50 Mar21

ofl =M (VaR : 9% 2| +F, 10 7| F)

42

m
do0
¥
32
o

351



AL 2020-12-31
7|=4  2020-12-30

2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1 Aot3Y

el &
il w7158 M= 0 0 0 &
A #7158 =M 95 0 95 ALY
+A w7158 M= 7,588 0 7,588 ALy
A f7t5d =M 1,478 13,185 -11,707 ALK

2. B7|AE &

10

=

KR4101R30003-2021-03 I A 1| 200X| =M E

7,588.43

5,691.32

3,794.21

—~ 1,897.11

— 0.00 T T T ¢ T T T
ol 0.00 97.29 194.58 291.86 389.15 486.44 583.73 681.01 778.30

-1,897.11

-3,794.21

-5,691.32

-7,588.43 -

72

KR4201R13874-2021-01 &387.5

11,625.00

8,718.75

5,812.50

—~  2,906.25

— 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

-2,906.25

-5,812.50

-8,718.75

-11,625.00



KR4201R13908-2021-01 &390

1,560.00

1,170.00

780.00

—~  390.00
e
od

Ir
a 0.00 . : . . ; .
ol 0.00 97.50 195.00 292.50 390.00 487.50 585.00 682.50 780.00
A 55000 \
-780.00 \
-1,170.00 \

-1,560.00
74

KR4301R13674-2021-01 3367.5

206.72 \\
137.81

= 68.91

od \
=|

]

- 0.00 T T T Y- T T T !
ol 0.00 91.88 183.75 275.63 367.50 459.38 551.25 643.13 735.00
«J -68.91
-137.81
-206.72
-275.63
72

KR4301R13708-2021-01 3370

1,202.50
901.88 \
601.25
= 300.63
-~ \
=
k]

— 0.00 T T T Y T T T )

ol 0.00 92.50 185.00 277.50 370.00 462.50 555.00 647.50 740.00
30063
-601.25
-901.88
-1,202.50




3. A2 29 FRHS @ H2 MU YTY) 940+ 2l
KR4101R30003 2021-03 ZAL200K| =M E 607
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -607 -607 -607 -607 -607 -607 -607
-5.33% -405 -405 -405 -405 -405 -405 -405
-2.67% -202 -202 -202 -202 -202 -202 -202
0% 0 0 0 0 0 0 0
2.67% 202 202 202 202 202 202 202
5.33% 405 405 405 405 405 405 405
8.00% 607 607 607 607 607 607 607
KR4201R13874 2021-01 =387.5 731
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 350 339 325 310 294 276 257
-5.33% 309 289 269 247 224 201 177
-2.67% 225 199 172 145 118 90 63
0% 86 58 29 0 -29 -58 -86
2.67% -111 -136 -162 -189 -216 -243 -271
5.33% -356 -375 -395 -417 -439 -463 -487
8.00% -634 -646 -660 -675 -693 -711 -731
KR4201R13908 2021-01 =390 95
JELNENEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 42 41 40 38 36 34 31
-5.33% 38 36 33 30 27 24 21
-2.67% 28 25 21 18 14 11 7
0% 12 8 4 0 -4 -8 -12
2.67% -13 -16 -20 -24 -28 -31 -35
5.33% -44 -47 -50 -53 -56 -60 -63
8.00% -80 -82 -84 -87 -89 -92 -95
4. THYAHEO] A|TH2 MO MFAU(VaR : 99%M | 4F 10U7|F) 45t 2l)




2020-12-31
2020-12-30

Ql
=
ol
=

SAl
7|E

o O
©
(@)
N~
o
o O
[« 2Ne)
©
(@)
N~
(a9]
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2020-12-31
2020-12-30

Ql
=
ol
=

SAl
7|E

O | oo
o
()]
o~
(@\]
o O
O | oo
o
()]
o~
[@\]
T o
Klo | Klo
ol | ol
<+ <F
w |
Ko klo
™ ™
oF OF
)=t
<k

2. G| A e 297

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. HYAEC



2020-12-31
2l 2020-12-30

H20=24

e s 2953 0 0 0
! £3} Me 0 0 0 &2l
= =B TIENC-TE-= 1 113,122 0 113,122
= E3} ME 3259 117,755 -114,496 &9

PRI PNETTETEE S

3. AlLE| 1 SOl XH S (A THA A0 A Z ) ERETEED)
FX21020Z00(KRW/USD 03-02-21E 2,911
FX21020Z05(USD/KRW 03-02-21E 261
FX21020Z05.KRW/USD 24-03-21E 1,582
FX21020Z05.KRW/USD 24-02-21E 4927
IEOOBD8RGM75 *HE IS YA HAE O|HBO0| A0 SAISHX| %S

4. THYAEO| Z|T|A M0 AT AH(VaR : 9% A 2|5 F,1027|F) (EH): k)



AL 2020-12-31
7|=4  2020-12-30

AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A f7t5H M2 2,508 0 2,508 &Ly
2. @7 AHe 2ol F=
KR4108R30008-2021-03 KRX300 M &
1,880.97
1,253.98
—_— 626.99
ol
i[ 0.00 T T T 7 T T T
Or 0.00 447.85 895.70 1,343.55 1,791.40 2,239.25 2,687.10 3,134.95 3,582.80
<'IJ -626.99
-1,253.98
-1,880.97
-2,507.96 -
A
|
3. AlLI2|E £l XHF (X C=A 0 d=H) (TH-EHTER)
KR4108R30008 2021-03 KRX300 M= 201
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -201 -201 -201 -201 -201 -201 -201
-5.33% -134 -134 -134 -134 -134 -134 -134
-2.67% -67 -67 -67 -67 -67 -67 -67
0% 0 0 0 0 0 0 0
2.67% 67 67 67 67 67 67 67
5.33% 134 134 134 134 134 134 134
8.00% 201 201 201 201 201 201 201




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC

334



AL 2020-12-31
7|=4  2020-12-30

H20E2|H) A HEE-TtM I 7t )

At RtSHE oS 0 0 0
AR £3} ME 0 0 0 %2
A wtsd oS 2,127 0 2,127
= £3} ME 0 3,087 -3,087 %]

2. W7\ &=

3. ALE|E £ FTHSE[CHE 0| LSSH) (THel-42te)
FX21020X06! KRW/USD 08-01-21E 114
FX21020Z02! KRW/USD 15-01-21E 97
FX21020Z05(KRW/USD 23-02-21E 36
IEOOBD8RGM75 YT E2 AR BUZO oA F0| /0| SASH| Ea

4. TR AME | A|CH2 MO AFZA(VaR : 99% 12|+, 102

N
F
|::|'_|
£
1
i
[0

124



AL 2020-12-31
7|=4  2020-12-30

Aoy
itllggr = B 0 0 0
tllgr Ft5H 2 0 0 0&e
Mt &2t ME 0 0 0|&e
=4 2715dH M= 1,486 0 1,486
A F7t5d A 1,133 0 1,133 &<
A E3} Mz 0 1,040 -1,040 ZtQ)
2. Qt7[A|Ee| &7 x
VNCF1-VN30 Index Future Jan21
1,486.39
1,114.79
743.19
—  371.60
od
i[ 0.00 : ; . : . . ;
ol 0.00 266.78 533.55 800.33 1,067.10  1,333.88  1,600.65 1,867.43  2,134.20
M -371.60
-743.19
-1,114.79
-1,486.39 -
7t
3. AlLbE| @' £ REHS @A A4S ) EEELE)
2.5504E+11 VN30TR Index(EUR) 91
FX21020V04. KRW/EUR 29-01-21E 37
FX21020X05' KRW/EUR 26-02-21E 9
FX21020X06: KRW/EUR 26-02-21E 25
FX21020Z01. KRW/EUR 26-02-21E 7
FX21020Z05. KRW/EUR 26-03-21E 5
VNCF1 VN30 Index Future Jan21 119




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC

263



AL 2020-12-31
7|=4  2020-12-30

ORI QI AT A D (R H-THEE)

el Cho
At 7HEH M= 0 0 0
A = 1,697 250 1,447

CLH1-WTI CRUDE FUTURE Mar21

236.17

157.45

— 7872

— 0.00 T T f
ol 0.00 12.04 24.07 36.11 48.14 60.18 72.21 84.25 96,28

-78.72

-157.45

-236.17

-314.90 -

72

COH1-BRENT CRUDE FUTR Mar21

340.17

255.13

170.09

—~ 85.04

— 0.00 T T T ¢ T
ol 0.00 12.81 25.62 38.42 51.23 64.04 76.85 89.65 102.46

-85.04

-170.09

-255.13

-340.17 -



HOH1-NY Harb ULSD Fut Mar21

102.14

68.09

34.05

.00 0.37

-68.09

-102.14

-136.18

249.67

187.25

124.83

62.42

478.75

319.17

159.58

0.00

-319.17

-478.75

-638.34

74

KR4175R10009-2021-01 E2{ M=

~

T 1

.00 271.38

1,085.5 1,356.88 1,628.25

1,899.63 2,171.00

542.75 814.13

.

72

NGH21-NATURAL GAS FUTR Mar21




QSH1-Low Su Gasoil G Mar21

140.31
105.23 /
70.15 /
—~ 35.08 /
& /
Er_ 0.00 ; : ; : ; : :
ol 0.00 107.25 214.50 321.75%3'.00 536.25 643.50 750.75 858.00
M -35.08
-70.15 //
-105.23
-140.31
7t
XBH1-GASOLINE RBOB FUT Mar21
95.15 /
63.43 /
— 3172 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.35 0.70 1.04 1.39 1.74 2.09 2.43 2.78
W4 -31.72 /
-63.43
-95.15 /
-126.87
74
3. AL 2 &R ZHF(X[CHEHU L) (THS|- 24 TLR)
CLH1 WTI CRUDE FUTURE Mar21 25
COH1 BRENT CRUDE FUTR Mar21 27
HOH1 NY Harb ULSD Fut Mar21 11
KR4175R100 2021-01 Ef{M = 20
NGH21 NATURAL GAS FUTR Mar21 51
QSH1 Low Su Gasoil G Mar21 11
XBH1 GASOLINE RBOB FUT Mar21 10
4. I HEO| XM HSA(VaR : 99%LHE|+F,10Y7|F) (EH|-EHTHR])

701



2020-12-31
2020-12-30

Oz ZNAAAZTHAE (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
\UJ
o
N
N

225.56

150.38

75.19

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-75.19

-150.38

-225.56

-300.75

593.47

445.10

296.73

148.37

0.00

-148.37

-296.73

-445.10

-593.47

10.44

20.88 3131 41.75 52.19

62.63 73.06

8350

72

CH1-CORN FUTURE Mar21

0.00

116.50

233.00 349.50 466.00 582.50

699.00 815.50

932.00




A

A

CTH1-COTTON NO.2 FUTR Mar21

96.02

64.01

32.01

/

T 1

.00

19.25 38.51 57.76 77.01 96.26 115.52 134.77 154.02

/

-64.01

/

-96.02

-128.03

208.25

156.19

104.13

52.06

531.90

398.92

265.95

132.97

717

KCH1-COFFEE 'C' FUTURE Mar21

e _ |

.00

31.35 62.70 94.05 125.40 156.75 188.10 219.45 250.80

/

/

72

KR4175R10009-2021-01 B ME

o~ —

0.00

-265.95

-398.92

-531.90

271.38 542.75 814.13 1,085.5 1,356.88 1,628.25 1,899.63 2,171.00




A

KWH1-KC HRW WHEAT FUT Mar21

162.19

121.64

81.10

40.55

-81.10

-121.64

-162.19

314.71

236.04

-236.04

-314.71

635.62

476.71

317.81

158.90

0.00

-317.81

-476.71

-635.62

/

.00 146.25

T T

292.50

438.75 585.00 731.25

T

877.50

1,023.75

T 1

1,170.00

/

/

74

SBH1-Sugar Mar21

/

.00 3.76

7.52

11.28 15.04 18.80

22.56

26.32 30.08

/

/

72

SH1-SOYBEAN FUTURE Mar21

/

T T

324.00 648.00

972.00 ,296.00 1,620.00

T

1,944.00

T 1

2,268.00 2,592.00




SMH1-SOYBEAN MEAL FUTR Mar21

/

277.46 /
184.97 /

—_ 92.49 /
— 0.00 T T T T T T )
0.p0 106.08 212.15 318.23 424.30 530.38 636.45 742.53 848.60
-92.49

-184.97 //
-277.46

-369.95

717

WH1-WHEAT FUTURE(CBT) Mar21

308.80 /
231.60 /

154.40 /
77.20

/

— 0.00 T T T T T T ]
0.00 154.63 309.25 463.88 618.50 773.13 927.75 1,082.38 1,237.00
-77.20

-154.40 //
-231.60

-308.80
74

3. MLIE| 28 £FZHS(E L0 ESH) (SHel- 2ha)
BOH1 SOYBEAN OIL FUTR Mar21 24

CH1 CORN FUTURE Mar21 47
CTH1 COTTON NO.2 FUTR Mar21 10
KCH1 COFFEE 'C' FUTURE Mar21 17
KR4175R100 2021-01 E{ M= 43
KWH1 KC HRW WHEAT FUT Mar21 13
SBH1 Sugar Mar21 25

SH1 SOYBEAN FUTURE Mar21 51
SMH1 SOYBEAN MEAL FUTR Mar21 30
WH1 WHEAT FUTURE(CBT) Mar21 25




o

T 04 S (VaR : 99% M2 4F,1027|F)
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