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VGH1-EURO STOXX 50 Mar21

479.09

359.32

239.55

— 119.77

— 0.00 T T T f T T T
ol 0.00 901.50 1,803.00 2,704.50 3,606.00 4,507.50 5,409.00 6,310.50 7,212.00

-119.77

-239.55
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352.11

234.74

— 11737

— 0.00

ol 0.00
-117.37

2,790.50
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3,206.25

2,404.69

1,603.13

—~  801.56

— 0.00 T T T 5
ol 0.00 106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

M -801.56

-1,603.13

-2,404.69

-3,206.25
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50,525.00

37,893.75
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— 0.00 T T T .
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7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 123 116 108 100 92 83 75
-5.33% 104 95 85 75 66 56 45
-2.67% 74 64 53 42 31 20 10
0% 34 22 11 0 -11 -22 -34
2.67% -19 -29 -40 -51 -62 -73 -84
5.33% -81 -90 -100 -109 -119 -130 -140
8.00% -152 -159 -167 -175 -184 -193 -202
KR4201R24301 2021-02 2430 3,105

7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,822 1,721 1,609 1,490 1,364 1,233 1,097
-5.33% 1,552 1414 1,271 1,124 973 820 664
-2.67% 1,128 964 797 630 462 293 123
0% 529 352 176 0 -176 -352 -528
2.67% -251 -421 -593 -765 -939 -1,113 -1,288
5.33% -1,195 -1,344 -1,499 -1,657 -1,819 -1,983 -2,150
8.00% -2,274 -2,394 -2,523 -2,661 -2,804 -2,952 -3,105
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T&= {2l CH &
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Mt =5t M 0 0 0| &9
A RtEH M= 1,095 0 1,095 EtLK
A f7t5dH =M 0 87 -87 ALY
A =3} ME 0 1,116 -1,116 Q|
2. B7|AHe| 2o E
HCF1-HSCEI Futures Jan21
821.58
547.72
—_ 273.86
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i[ 0.00 T T T 7 T T T
ol 0.00 2,790.50 5,581.00 8,371.50 11,162.00 13,952.50 16,743.00 19,533.50 22,324.00
«J -273.86
-547.72
-821.58
-1,095.44 -
7t
OHHIF1-C106-HSCEI
29.89
22.42
14.94
— 7.47
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EE 0.00 T T T 3 T T T \
ol 0.00 150.75 301.50 452.25 603.00 753.75 904.50 1,055.25 1,206.00
<‘IJ -7.47
-14.94
-22.42
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1.57

1.05

0.52

0.00

-0.52

-1.05

-1.57

-2.10

4.69

3.52

2.35

1.17

0.00

-1.17

-2.35

-3.52
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OHHIF1-C107-HSCEI

0.00

127.50

255.00 382.50 510.00 637.50 765.00 892.50 1,020.00

.

oS

717

OHHIF1-P106-HSCEI
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9.25

18.50 27.75 37.00 46.25 55.50 64.75 74.00
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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 340 0 340
A A = B = 10 0 10 At
A {753 =M 91 -91 =Y
A = 2f ME 0 3,870 -3,870 Q|
o=
OESXF1-C3525-EURO STOXX 50
17.82
13.37
8.91
4.46
0.00 T T T ; T T T
0.00 23.85 47.70 71.55 95.40 119.25 143.10 166.95 190.80
-4.46
-8.91
-13.37
-17.82
7t
OESXF1-C3550-EURO STOXX 50
68.89
51.67
34.44
17.22
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
-17.22

-34.44




-51.67

-68.89
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OESXF1-P3525-EURO STOXX 50

0.54

0.41

0.27

0.14

0.00

2.18 2.90 3.63 4.35

5.08 5.80

-0.14

-0.27

-0.41

-0.54
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OESXF1-P3550-EURO STOXX 50
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3.M10 5.13 6.15

7.18 8.20
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VGH1-EURO STOXX 50 Mar21
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1 Aot3Y

el &
il w7158 M= 0 0 0 &
A #7158 =M 3,542 10,483 -6,941 ALK
+A w7158 M= 5,807 0 5,807 ALK
A f7t5d =M 3,652 10,377 -6,725 ALK
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KR4101R30003-2021-03 I A 1| 200X| =M E

5,807.03

4,355.27

2,903.51

—~ 1,451.76

— 0.00 T T T ¢
ol 0.00 107.54 215.08 322.61 430.15 537.69 645.23 752.76 860.30

M -1,451.76

-2,903.51

-4,355.27

-5,807.03 -
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KR4201R24509-2021-02 450

5,512.50

4,134.38

2,756.25

—~ 1,378.13

— 0.00 T T T ' T T T )
ol 0.00 112.50 225.00 337.50 450.00 562.50 675.00 787.50 900.00

M -1,378.13

-2,756.25

-4,134.38
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KR4201R24525-2021-02 §452.5

4,864.38

3,648.28

2,432.19

1,216.09

0.00

0.00 113.13

226.25 339.38 452.50 565.63 678.75 791.88 905.00

-1,216.09

o~

-2,432.19

-3,648.28

o~

-4,864.38

74

KR4301R24275-2021-02 5427.5

534.38

400.78

267.19

133.59

~

0.00
0.00

106.88

T T T T T T 1

213.75 320.63 427.50 534.38 641.25 748.13 855.00

-133.59

-267.19

-400.78

-534.38

72

KR4301R24309-2021-02 3430

3,117.50

2,338.13

1,558.75

779.38

~

0.00
0.

00 107.50

T T Y T T T

215.00 322.50 430.00 537.50 645.00 752.50 860.00

-779.38

-1,558.75

-2,338.13
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KR4101R30003 2021-03 ZAL200K| =M E 464
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -464 -464 -464 -464 -464 -464 -464
-5.33% -309 -309 -309 -309 -309 -309 -309
-2.67% -155 -155 -155 -155 -155 -155 -155
0% 0 0 0 0 0 0 0
2.67% 155 155 155 155 155 155 155
5.33% 309 309 309 309 309 309 309
8.00% 464 464 464 464 464 464 464
KR4201R24509 2021-02 £450 265
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 115 109 103 95 86 76 65
-5.33% 103 95 85 74 62 49 36
-2.67% 83 70 57 43 28 13 -3
0% 50 34 17 0 -17 -35 -52
2.67% 0 -19 -37 -56 -75 -93 -112
5.33% -68 -87 -106 -125 -145 -164 -183
8.00% -153 -171 -190 -208 -227 -246 -265
KR4201R24525 2021-02 24525 225
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 94 89 84 77 70 62 53
-5.33% 85 78 70 61 50 40 28
-2.67% 69 59 47 35 23 10 -4
0% 42 29 15 0 -15 -30 -45
2.67% 2 -14 -30 -47 -63 -79 -96
5.33% -54 -71 -88 -105 -122 -139 -156
8.00% -126 -142 -158 -175 -192 -209 -225
KR4301R24275 2021-02 %4275 31
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 25 26 27 28 29 30 31
-5.33% 13 15 16 17 18 19 21
-2.67% 3 5 6 9 10 12
0% -4 -3 -1 1 3 4
2.67% -10 -8 -7 -6 -4 -3 -1
5.33% -13 -12 -11 -10 -8 -7 -6
8.00% -15 -14 -13 -12 -11 -10 -9
KR4301R24309 2021-02 %430 184

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 155 159 163 168 173 178 184
-5.33% 84 89 96 102 109 116 123
-2.67% 22 30 38 46 54 62 70

0% -25 -17 -8 0 8 17 25

2.67% -59 -51 -43 -35 -27 -19 -10
5.33% -81 -74 -67 -60 -53 -46 -38
8.00% -93 -88 -83 -78 -72 -65 -59
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H20Z2 2HEZ S (H)(X| A =Tt-m}d)

2. B7|AE &

At #t5d F=o45H 0 0 0

A E3t ME 0 0 0 &
+=A #t5d =45 d 112,170 112,170

A £3} ME 5,490 -113,533 X

o

=E

d

3. AILtE| ' 2R EHSFA NN

=2 ="

FX21020Z00(tKRW/USD 03-02-21E
FX21020Z05(USD/KRW 03-02-21E
FX21020Z05. KRW/USD 24-03-21E
FX21020Z05. KRW/USD 24-02-21E
FX21021F00.USD/KRW 24-03-21E
IEOOBD8RGM75
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,741 0 2,741 | ZrLY
2. BN £ARZ
KR4108R30008-2021-03 KRX300 M &
2,740.64
2,055.48
1,370.32
—_— 685.16
=l
i[ 0.00 T T T 7 T T T
or 0.00 489.40 978.80 1,468.20 1,957.60 2,447.00 2,936.40 3,425.80 3,915.20
«J -685.16
-1,370.32
-2,055.48
-2,740.64 -
2
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 220
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -220 -220 -220 -220 -220 -220 -220
-5.33% -147 -147 -147 -147 -147 -147 -147
-2.67% -73 -73 -73 -73 -73 -73 -73
0% 0 0 0 0 0 0 0
2.67% 73 73 73 73 73 73 73
5.33% 147 147 147 147 147 147 147
8.00% 220 220 220 220 220 220 220




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC

370



2021-01-15
2021-01-14

Ql
=
ol
=

SAl
7|E

.wﬂ of
K0 KO
o O oy
O | 0
— | O
N
o o ol
0
O
—
o O N | O
\e)
—
o
3 3l
Klo Klo
o LH| ol LK
T LE T
34 34
Ko Ko
N N o
OF wo oF uwo
GRS
PR AT |

~
(=]

2. Ok7| A|

o

37

FX21020Z02! KRW/USD 15-01-21E

FX21020Z05(KRW/USD 23-02-21E

IEOOBD8RGM75

o

KH

1024 7]

7

©



AL 2021-01-15
7124 2021-01-14
AOFE H| £ HVN30QIH A (F 4| 28

Aoy
itllggr = B 0 0 0
It 28 |ag 0 0 0 &9
Mt &2t ME 0 0 0|&e
A F7t5H ME 1,627 0 1,627
A f7t5d 2 1,133 0 1,133 ZtQ
A =3} ME 0 1,041 -1,041 Q|
2. Qt7[A|Ee| &7 x
VNCF1-VN30 Index Future Jan21
1,627.05
1,220.28
813.52
—  406.76
od
i[ 0.00 : ; . : . . ;
ol 0.00 298.00 596.00 894.00 1,192.00 1,490.00 1,788.00  2,086.00  2,384.00
M -406.76
-813.52
-1,220.28
-1,627.05 -
7t
3. AlLbE| @' £ REHS@ITHA 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 130
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74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,860 319 1,541

COK1-BRENT CRUDE FUTR May21

369.16

276.87

184.58

—~ 9229

— 0.00 T T T f T
ol 0.00 13.99 27.97 41.96 55.94 69.93 83.91 97.90 111.88

-92.29

-184.58

-276.87

-369.16 -

72

CLH1-WTI CRUDE FUTURE Mar21

346.73

260.04

173.36

—~ 86.68

— 0.00 T T T ¢ T
ol 0.00 13.24 26.48 39.72 52.96 66.20 79.44 92.68 105.92

-86.68

-173.36

-260.04

-346.73 -



HOH1-NY Harb ULSD Fut Mar21

109.99

73.33

36.66

.00 0.40

-73.33

-109.99

-146.66

319.00

239.25

159.50

79.75

527.90

351.93

175.97

0.00

-351.93

-527.90

-703.87

74

KR4175R20008-2021-02 E2{ME

~

T 1

.00 275.00

1,100.0 1,375.00 1,650.00

1,925.00 2,200.00

550.00 825.00

.

72

NGH21-NATURAL GAS FUTR Mar21




QSH1-Low Su Gasoil G Mar21

151.38
113.54 /
75.69 /
—~ 37.85 /
& /
Er. 0.00 ; : ; : ; : :
ol 0.00 115.63 231.25 34M.50 578.13 693.75 809.38 925.00
M -37.85
-75.69 //
-113.54
-151.38
7t
XBH1-GASOLINE RBOB FUT Mar21
141.79 /
106.34
70.90 /
— 3545 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.39 0.78 1.16 1.55 1.94 2.33 2.71 3.10
W4 -35.45 /
-70.90
-106.34 /
-141.79
74
3. ALE|2E &R ZHF(X[CHEHU L) (THS/- 24 TLR)
COK1 BRENT CRUDE FUTR May21 30
CLH1 WTI CRUDE FUTURE Mar21 28
HOH1 NY Harb ULSD Fut Mar21 12
KR4175R200 2021-02 Ef{M = 26
NGH21 NATURAL GAS FUTR Mar21 56
QSH1 Low Su Gasoil G Mar21 12
XBH1 GASOLINE RBOB FUT Mar21 11
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7715

rx
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w
(Vo]

304.16

228.12

152.08

76.04

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-76.04

-152.08

-228.12

-304.16

668.02

501.01

334.01

167.00

0.00

-167.00

-334.01

-501.01

-668.02

10.55

21.09 31.64 42.18 52.73

63.27 73.82

84136

72

CH1-CORN FUTURE Mar21

0.00

131.13

262.25 393.38 524.50 655.63

786.75 917.88

1,049.00
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100.92

67.28

33.64

/

.00

T 1

20.23 40.46 60.69 80.92 101.15 121.38 141.61 161.84

-67.28

-100.92

-134.56

156.20

104.14

52.07

638.00

478.50

319.00

159.50

/

/

717
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e _ |

.00

31.31 62.63 93.94 125.25 156.56 187.88 219.19 250.50

/

/

72
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o~

0.00

-319.00

-478.50

-638.00

275.00 550.00 825.00 1,100.0 1,375.00 1,650.00 1,925.00 2,200.00
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31.68

173.45 /
130.09 /
86.72 /
43.36 /
0.00 . . . . . . ,
0.00 156.44 312.88 469.31 625.75 782.19 938.63 1,095.06  1,251.50
-43.36 /
-86.72 /
-130.09
-173.45
77
SBH1-Sugar Mar21
248.20 //
165.47 /
82.73 /
0.00 . : . ; ; . .
0.00 3.96 7.92 11.88 15.84 19.80 23.76 27.72
-82.73 /
-165.47 /
-248.20
-330.93
77
SH1-SOYBEAN FUTURE Mar21
518.11 //
345.41 /
172.70 /
0.00 . . . . . . ,
0.00 351.56 703.13 1,054.69 ,406.25  1,757.81  2,109.38  2,460.94  2,812.50
-172.70 /
-345.41 /
-518.11
-690.82




399.18

299.38

199.59

—~ 99.79

— 0.00

-99.79

SMH1-SOYBEAN MEAL FUTR Mar21

/
/
/
e

2|r 0.00 114.28 228.55 342.83 457.10 571.38 685.65 799.93 914.20
i

/

-199.59 /
-299.38
-399.18
74
WH1-WHEAT FUTURE(CBT) Mar21
329.62 /
247.22
164.81 /
— 8241 /
& /
o 00 : : : : : : :
ol 0.00 165.13 330.25 495.38%)'.50 825.63 990.75 1,155.88  1,321.00
M -82.41
-164.81 /
-247.22 /
-329.62
e
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BOH1 SOYBEAN OIL FUTR Mar21 24
CH1 CORN FUTURE Mar21 53
CTH1 COTTON NO.2 FUTR Mar21 11
KCH1 COFFEE 'C' FUTURE Mar21 17
KR4175R200 2021-02 EHe{ M= 51
KWH1 KC HRW WHEAT FUT Mar21 14
SBH1 Sugar Mar21 26
SH1 SOYBEAN FUTURE Mar21 55
SMH1 SOYBEAN MEAL FUTR Mar21 32
WH1 WHEAT FUTURE(CBT) Mar21 26
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