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5.33% 0 0 0 0
8.00% 0 0 0 0
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a0 0.00 : : : : : : :
or 0.00 97.50 195.00 292.50 390N.50 585.00 682.50 780.00
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o \
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KR4101R30003 2021-03 I AL 200K |=ME 534
7| EXt4te| HE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -534 -534 -534 -534 -534 -534 -534
-5.33% -356 -356 -356 -356 -356 -356 -356
-2.67% -178 -178 -178 -178 -178 -178 -178
0% 0 0 0 0 0 0 0
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8.00% 534 534 534 534 534 534 534
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 546 533 518 504 489 474 459
-5.33% 438 422 405 388 372 355 339
-2.67% 257 244 231 217 203 188 173

0% 23 16 9 0 -10 -20 -31
2.67% -236 -238 -242 -246 -251 -257 -264
5.33% -503 -503 -504 -506 -508 -511 -515
8.00% -771 -771 -771 -772 -772 -774 -776
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 78 76 74 72 70 68 65
-5.33% 64 61 59 56 54 51 49
-2.67% 38 36 34 32 29 27 25

0% 4 3 2 0 -2 -3 -5
2.67% -35 -35 -36 -37 -38 -39 -40
5.33% -76 -76 -76 -76 -77 -77 -78
8.00% -117 -117 -117 -117 -117 -117 -117
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 5 6 8 9 10 11
-5.33% 0 1 1 2 2 3 4
-2.67% 0 0 0 0 0 1 1

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
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KR4108R30008 2021-03 KRX300 M= 211
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -211 -211 -211 -211 -211 =211 -211
-5.33% -141 -141 -141 -141 -141 -141 -141
-2.67% -70 -70 -70 -70 -70 -70 -70
0% 0 0 0 0 0 0 0
2.67% 70 70 70 70 70 70 70
5.33% 141 141 141 141 141 141 141
8.00% 211 211 211 211 211 211 211
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FX21020X06! KRW/USD 08-01-21E 114
FX21020Z02! KRW/USD 15-01-21E 97
FX21020Z05(KRW/USD 23-02-21E 37
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2. 97| A1 He| &R E
VNCF1-VN30 Index Future Jan21
1,214.62
809.75
—  404.87
od
i[ 0.00 : ; . : . . ;
ol 0.00 281.25 562.50 843.75 1,125.00 1,406.25 1,687.50  1,968.75  2,250.00
M -404.87
-809.75
-1,214.62
-1,619.50 -
7t
3. ALE|2E 2R ZTHF(X[CHEHU L) (THS|- 24 TLR)
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 130
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CLH1-WTI CRUDE FUTURE Mar21

248.65

165.77

—~ 8288

— 0.00 T T T f T
ol 0.00 12.67 25.35 38.02 50.69 63.36 76.04 88.71

-82.88

-165.77

-248.65

-331.54 -
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180.12

—~ 90.06

— 0.00 T T T ¢ T
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187.46

124.97

62.49

0.00

-62.49
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-351.12

-526.68

-702.24

HOH1-NY Harb ULSD Fut Mar21

.00 0.38

74

KR4175R10009-2021-01 E2{ M=

~

.00 271.68

1,086.7 1,358.38 1,630.05

T 1

1,901.73 2,173.40

543.35 815.03

.
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NGH21-NATURAL GAS FUTR Mar21

.00 0.67




QSH1-Low Su Gasoil G Mar21

108.05 /
72.03 /
— 36.02 /
& /
Er_ 0.00 ; : ; : ; : :
ol 0.00 110.13 220.25 33M50 550.63 660.75 770.88 881.00
M -36.02
-72.03 //
-108.05
-144.06
7t
XBH1-GASOLINE RBOB FUT Mar21
135.37 /
101.53
67.69 /
—~ 3384 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.37 0.74 1.11 1.48 1.85 2.22 2.59 2.96
W4 -33.84 /
-67.69
-101.53 /
-135.37
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3. ALE|2E &R ZHF(X[CHEHU L) (THS/- 24 TLR)
CLH1 WTI CRUDE FUTURE Mar21 27
COH1 BRENT CRUDE FUTR Mar21 29
HOH1 NY Harb ULSD Fut Mar21 11
KR4175R100 2021-01 Ef{M = 20
NGH21 NATURAL GAS FUTR Mar21 56
QSH1 Low Su Gasoil G Mar21 12
XBH1 GASOLINE RBOB FUT Mar21 11
4. I HEO| XM HSH(VaR : 99%LHE|FF, 10U 7| F) (EH|-EHTHR])
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el Cho
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rx
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rx
Mo | Mo
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236.83

157.89

78.94

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-78.94

-157.89

-236.83

-315.77

629.78

472.34

314.89

157.45

0.00

-157.45

-314.89

-472.34

-629.78

10.96

21.92 32.88 43.84 54.80

65.76 76.72

87,68

72

CH1-CORN FUTURE Mar21

0.00

123.75

247.50 371.25 495.00 618.75

742.50 866.25

990.00




A

A

CTH1-COTTON NO.2 FUTR Mar21

99.76

66.51

33.25

/

T 1

.00

20.02 40.03 60.05 80.06 100.08 120.09 140.11 160.12

/

-66.51

/

-99.76

-133.01

200.94

150.70

100.47

50.23

586.82

440.11

293.41

146.70

717

KCH1-COFFEE 'C' FUTURE Mar21

e _ |

.00

30.23 60.45 90.68 120.90 151.13 181.35 211.58 241.80

/

/

72

KR4175R10009-2021-01 B ME

o~ —

0.00

-293.41

-440.11

-586.82

271.68 543.35 815.03 1,086.7 1,358.38 1,630.05 1,901.73 2,173.40
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KWH1-KC HRW WHEAT FUT Mar21

32.50

167.23 /
125.42 /
83.61 /
41.81 /
0.00 . . . . . . ,
0.00 150.88 301.75 452.63 603.50 754.38 905.25 1,056.13  1,207.00
-41.81 /
-83.61 /
-125.42
-167.23
77
SBH1-Sugar Mar21
253.75 //
169.17 /
84.58 /
0.00 . : . ; ; . .
0.00 4.06 8.13 12.19 16.25 20.31 24.38 28.44
-84.58 /
-169.17 /
-253.75
-338.33
77
SH1-SOYBEAN FUTURE Mar21
500.80 //
333.86 /
166.93 /
0.00 . . . . . . ,
0.00 340.38 680.75 1,021.13 ,361.50  1,701.88  2,042.25  2,382.63  2,723.00
-166.93 /
-333.86 /
-500.80
-667.73




SMH1-SOYBEAN MEAL FUTR Mar21

/

286.62 /
191.08 /

—_ 95.54 /
0.00 T T T T T T )
0.p0 109.58 219.15 328.73 438.30 547.88 657.45 767.03 876.60
-95.54

-191.08 //
-286.62

-382.16

717

WH1-WHEAT FUTURE(CBT) Mar21

/

242.25 /

161.50 /
80.75

/

— 0.00 T T T T T T ]
0.00 161.88 323.75 485.63 647.50 809.38 971.25 1,133.13 1,295.00
-80.75

-161.50 //
-242.25

-323.00
74
3. MLIE| 28 £FZHS(E L0 ESH) (SHel- 2ha)
BOH1 SOYBEAN OIL FUTR Mar21 25
CH1 CORN FUTURE Mar21 50
CTH1 COTTON NO.2 FUTR Mar21 11
KCH1 COFFEE 'C' FUTURE Mar21 16
KR4175R100 2021-01 E{ M= 47
KWH1 KC HRW WHEAT FUT Mar21 13
SBH1 Sugar Mar21 27
SH1 SOYBEAN FUTURE Mar21 53
SMH1 SOYBEAN MEAL FUTR Mar21 31
WH1 WHEAT FUTURE(CBT) Mar21 26
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