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VGH1-EURO STOXX 50 Mar21

476.27

357.20

238.13

— 119.07

— 0.00 T T T f T T T
ol 0.00 896.25 1,792.50 2,688.75 3,585.00 4,481.25 5,377.50 6,273.75 7,170.00

-119.07

-238.13

-357.20

-476.27 -
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At 7HEH M= 0 0 FU
A = 476 476 Z L

2. Bb| Aol 2R E

HCF1-HSCEI Futures Jan21

356.86
237.91
— 11895
ol
=
:;E 0.00 : ; ; : ; . .
ol 0.00 2,827.00  5654.00  8,481.00 _~11,308.00 14,135.00 16,962.00 19,789.00 22,616.00
M -118.95
-237.91
-356.86
-475.82 -
74
3. ALE|2E &R THF(X[CHEHU L) (THS|- 24 TLR)
HCF1 HSCEI Futures Jan21
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102.28

10

=

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

76.71

51.14

—~ 2557

— 0.00

M -25.57

.00

102.28

204.55 306.83

409.10 511.38 613.65

715.93

818.20

-51.14

-76.71

-102.28 -

3,206.25
2,404.69
1,603.13

— 801.56
— 0.00
M -801.56
-1,603.13
-2,404.69

-3,206.25

0.

72

KR4201R24277-2021-02 §427.5

00

106.88 213.75 320.63

427.50 534.38 641.25

748.13

855.00
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KR4201R24301-2021-02 430

92,450.00

69,337.50

46,225.00

23,112.50

0.00

00 107.50

215.00 322.50 430.00 537.50 645.00 752.50 860.00

-23,112.50

.

-46,225.00

.

-69,337.50

o~

-92,450.00

717

KR4301R24275-2021-02 5427.5

4,809.38

3,607.03

2,404.69

1,202.34

0.00

0.00 106.88

213.75 320.63 427.50 534.38 641.25 748.13 855.00

-1,202.34

/

-2,404.69

/

-3,607.03

-4,809.38

72

KR4301R24309-2021-02 3430

34,937.50

26,203.13

17,468.75

8,734.38

0.00

0.

-8,734.38

-17,468.75

-26,203.13

-34,937.50

00 107.50

215.00 322.50 430.00 537.50 645.00 752.50 860.00




3. MLIE| 28 £FZHS(E L0 ESH) k)
KR4101R30003 2021-03 ZA IO 200K|=ME 8

7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8 -8 -8 -8 -8 -8 -8
-5.33% -5 -5 -5 -5 -5 -5 -5
-2.67% -3 -3 -3 -3 -3 -3 -3
0% 0 0 0 0 0 0 0

2.67% 3 3 3 3 3 3
5.33% 5 5 5 5 5 5

8.00% 8 8 8 8 8 8 8
KR4201R24277 2021-02 2427.5 156

7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 62 59 55 50 45 39
-5.33% 59 54 49 43 37 30 23
-2.67% 47 40 33 25 17 9 0
0% 27 18 9 0 -9 -19 -28
2.67% -3 -13 -23 -33 -44 -54 -64
5.33% -45 -55 -65 -76 -86 -96 -107
8.00% -97 -107 -116 -126 -136 -146 -156
KR4201R24301 2021-02 2430 4,325

7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,707 1,639 1,551 1,444 1,321 1,182 1,029
-5.33% 1,560 1,440 1,299 1,141 969 783 587
-2.67% 1,266 1,083 884 673 451 221 -16
0% 754 510 258 0 -263 -530 -801
2.67% -42 -328 -616 -906 -1,196 -1,487 -1,779
5.33% -1,158 -1,457 -1,757 -2,057 -2,356 -2,656 -2,956
8.00% -2,594 -2,875 -3,160 -3,449 -3,739 -4,031 -4,325
KR4301R24275 2021-02 %£427.5 319

7|Z=Rte] s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -297 -299 -302 -305 -309 -314 -319
-5.33% -179 -183 -188 -193 -200 -207 -214
-2.67% -67 -74 -82 -91 -100 -109 -119
0% 32 22 11 0 -11 -23 -34
2.67% 114 101 89 76 64 51 38
5.33% 175 162 149 137 124 111 98
8.00% 216 205 194 182 170 158 146
KR4301R24309 2021-02 %430 2,340

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,200 -2,211 -2,227 -2,248 -2,274 -2,305 -2,340
-5.33% -1,338 -1,363 -1,395 -1,432 -1,474 -1,521 -1,573
-2.67% -520 -566 -618 -675 -736 -800 -868

0% 219 149 76 0 -78 -158 -239

2.67% 839 751 663 574 484 394 304
5.33% 1,316 1,223 1,130 1,037 943 850 757
8.00% 1,647 1,563 1,476 1,389 1,300 1,211 1,121
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SEHAHEZ R (FAEH-THUE)
1. A=A

T& 7{eiCh &
M /A M= 0 0 0| ZHLH
tllgr /t5H =4 0 0 0 ZHLK
M Szt ME 0 0 0 &tQ|
A RtEH M= 1,110 0 1,110 ZLH
A f7t5dH =M 0 102 -102 ALY
A E3} ME 0 1,122 21,122 =9
2. MI|A|He| &=
HCF1-HSCEI Futures Jan21
1,110.24
832.68
555.12
— 27756
&
EEE 0.00 T T T 7 T T T
SF 0.00 2,827.00 5,654.00 8,481.00 11,308.00 14,135.00 16,962.00 19,789.00 22,616.00
«J -277.56
-555.12
-832.68
-1,110.24 -
74
OHHIF1-C106-HSCEI
36.03
27.02
18.01
— 9.01
=
=|
EE 0.00 T T T 3 T T T \
Or 0.00 180.75 361.50 542.25 723.00 903.75 1,084.50 1,265.25 1,446.00
4“ -9.01
-18.01
-27.02




-36.03

63.49

47.62

31.74

15.87

0.00

-15.87

-31.74

-47.62

-63.49

0.85

0.64

0.43

0.21

0.00

-0.21

-0.43

-0.64

-0.85

2.04

1.53

1.02

0.51

0.00

-0.51

-1.02

-1.53

72

OHHIF1-C107-HSCEI

.00

159.25 318.50 477.75 637.00 796.25 955.50

T 1

1,114.75 1,274.00

.

oS

717

OHHIF1-P106-HSCEI

.00

3.75 7.50 11.25 15.00 18.75 22.50

26.25 30.00

/

/

72

OHHIF1-P107-HSCEI

.00

5.50 11.00 16.50 22.00 27.50 33.00

38.50 44.00

/

/

/
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FX21020X04: KRW/HKD 19-02-21E
HCF1 HSCEI Futures Jan21
OHHIF1-C10 HSCEI
OHHIF1-C10 HSCEI
OHHIF1-P10 HSCEI
OHHIF1-P10 HSCEI
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74 efch A
M f7t5H M= 0 0
M e = B 0 0 e
M E3t ME 0 0 0 Ze|
A F7t5dH  ME 338 0 338
A f7t5d 2 10 0 10 &Q|
A E3} ME 0 3,866 -3,866 Q|
2. MI|A|He| &=
VGH1-EURO STOXX 50 Mar21
338.10
253.58
169.05
—_ 84.53
3
’l[ 0.00 T T T 7 T T T
SF 0.00 896.25 1,792.50 2,688.75 3,585.00 4,481.25 5,377.50 6,273.75 7,170.00
«J -84.53
-169.05
-253.58
-338.10 -
7t
3. AlLI2|E £l XHF (X C=A 0 d=H) (THR[:EETER)
260105SQPX SG EURO Covered CALL STRATEGY 0.01
FX21020Z05: KRW/EUR 26-03-21E 96
FX21020Z05: KRW/EUR 26-03-21E 213
VGH1 EURO STOXX 50 Mar21 27
4. oY 4HEo| XC&=Ao|d=U(VaR : 9% ME|F+F,10U7|F) (THR[:EETER)
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2| C| I}HQIK200(F Al = #h-TH M X ZHH &)

1 Aot3Y

el &
Al FtE5H  ME 0 0 0 Ly
Mt #7158 =M 0 0 0Ly
=7 o=l ME 5,523 0 5,523 ALy
= 2715d 34 3,868 10,377 -6,509 ALK

2. B7|AE &

10

=

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

4,142.14

2,761.43

—~ 1,380.71

— 0.00 T T T ¢ T T T
ol 0.00 102.28 204.55 306.83 409.10 511.38 613.65 715.93 818.20

M -1,380.71

-2,761.43

-4,142.14

-5,522.85 -

72

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

-5,512.50
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4,864.38

3,648.28

2,432.19

1,216.09

0.00

0.

-1,216.09

-2,432.19

-3,648.28

-4,864.38

320.63

KR4201R24525-2021-02 §452.5

00

113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00

o~

o~

74

KR4301R24275-2021-02 5427.5

240.47

160.31

80.16

0.00

~

-80.16

.00

T T T T T T T 1

106.88 213.75 320.63 427.50 534.38 641.25 748.13 855.00

-160.31

-240.47

-320.63

3,547.50

2,660.63

1,773.75

886.88

0.00

-886.88

-1,773.75

-2,660.63

-3,547.50

0.

72

KR4301R24309-2021-02 3430

~

00

T T T Y T T T 1

107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00




3. A2 29 FRHS @ H2 MU YTY) 940+ 2l
KR4101R30003 2021-03 ZAL200K| =M E 443
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -443 -443 -443 -443 -443 -443 -443
-5.33% -296 -296 -296 -296 -296 -296 -296
-2.67% -148 -148 -148 -148 -148 -148 -148
0% 0 0 0 0 0 0 0
2.67% 148 148 148 148 148 148 148
5.33% 296 296 296 296 296 296 296
8.00% 443 443 443 443 443 443 443
KR4201R24509 2021-02 £450 179
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 47 45 43 40 37 32 27
-5.33% 44 42 38 33 27 20 13
-2.67% 39 34 28 20 12 3 -8
0% 28 20 10 0 -11 -23 -36
2.67% 8 -4 -17 -30 -44 -59 -73
5.33% -25 -40 -56 -72 -88 -104 -121
8.00% -74 -92 -109 -127 -144 -162 -179
KR4201R24525 2021-02 24525 150
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 37 36 34 32 29 26 21
-5.33% 35 33 30 26 22 16 10
-2.67% 32 27 22 16 9 2 -7
0% 23 16 9 0 -9 -20 -30
2.67% 8 -2 -13 -24 -36 -49 -61
5.33% -19 -32 -45 -59 -73 -87 -101
8.00% -59 -74 -89 -104 -119 -135 -150
KR4301R24275 2021-02 %4275 21
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 20 20 20 20 21 21 21
-5.33% 12 12 13 13 13 14 14
-2.67% 4 5 5 6 7 7 8
0% -2 -1 -1 0 1 2 2
2.67% -8 -7 -6 -5 -4 -3 -3
5.33% -12 -11 -10 -9 -8 -7 -7
8.00% -14 -14 -13 -12 -11 -11 -10
KR4301R24309 2021-02 %430 238

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 223 224 226 228 231 234 238
-5.33% 136 138 142 145 150 154 160
-2.67% 53 57 63 69 75 81 88

0% -22 -15 -8 0 8 16 24

2.67% -85 -76 -67 -58 -49 -40 -31
5.33% -134 -124 -115 -105 -96 -86 -77
8.00% -167 -159 -150 -141 -132 -123 -114
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7|2« 2021-01-18

H2032 22 C (H) (N A S 8- TH)

2. B7|AE &

3. A|L}E|2

At #t5d F=o45H 0 0 0

Mt =5t HE 0 0 0 &Q
+=A #t5d =45 d 110,989 110,989

A E3} ME 5,520 -114,143 %

o

=E

d

ERDEELEIE S PEL
FX21020Z00t KRW/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

of A|CH2& MO A2 (VaR : 99%A12| 4
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265

1,607

5,007

177

0| A0 SABHA| @3

2
o



2021-01-19
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A RtEH M= 2,619 0 2,619 ELj
2. @7 AHe 2ol F=
KR4108R30008-2021-03 KRX300 M &
2,618.84
1,964.13
1,309.42
—_— 654.71
ol
i[ 0.00 T T T 7 T T T
Or 0.00 467.65 935.30 1,402.95 1,870.60 2,338.25 2,805.90 3,273.55
<‘IJ -654.71
-1,309.42
-1,964.13
-2,618.84 -
74
3. AlLI2|E £l XHF (X C=A 0 d=H) (TH-EHTER)
KR4108R30008 2021-03 KRX300 M= 210
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -210 -210 -210 -210 -210 -210 -210
-5.33% -140 -140 -140 -140 -140 -140 -140
-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% 140 140 140 140 140 140 140
8.00% 210 210 210 210 210 210 210
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AL 2021-01-19
7|24  2021-01-18

Aoy
itllggr = B 0 0 0
tllgr Ft5H 2 0 0 0&e
Mt &2t ME 0 0 0|&e
A RtEH M= 1,626 0 1,626
A F7t5d A 1,132 0 1,132 &2
=4 E3} Mz 0 1,040 -1,040 ZtQ)
2. Qt7[A|Ee| &7 x
VNCF1-VN30 Index Future Jan21
1,626.37
1,219.77
813.18
—  406.59
od
i[ 0.00 : ; . : . . ;
ol 0.00 297.63 595.25 892.88 1,190.50  1,488.13  1,785.75  2,083.38  2,381.00
M -406.59
-813.18
-1,219.77
-1,626.37 -
7t
3. AlLbE| @' £ REHS @A A4S EEELE)
2.5504E+11 VN30TR Index(EUR) 91
FX21020vV04 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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ORI QI AT A D (R H-THEE)

el Cho
At 7HEH M= 0 0 0
A = 1791 320 1471

COK1-BRENT CRUDE FUTR May21

424.37

318.28

212.18

—~ 106.09

— 0.00 T T T f T
ol 0.00 13.77 27.55 41.32 55.09 68.86 82.64 96.41

-106.09

-212.18

-318.28

-424.37 -

72

CLH1-WTI CRUDE FUTURE Mar21

257.52

171.68

—~ 8584

— 0.00 T T T ¢ T
ol 0.00 13.11 26.21 39.32 52.42 65.53 78.63 91.74 104.84

-85.84

-171.68

-257.52

-343.36 -



HOH1-NY Harb ULSD Fut Mar21

109.63 /
73.09 /
36.54 /
0.00 r . . r . . ,
0.00 0.40 0.80 1.19 1.59 1.99 2.39 2.78 3.18
-36.54 /
-73.09 /
-109.63
-146.18
7}
KR4175R20008-2021-02 &2{ M &
240.03 \\
160.02 \
80.01 \
0.00 r . . . . . .
0.00 275.90 551.80 827.70 1,103.6 1,379.50  1,655.40  1,931.30  2,207.20
-80.01 \
-160.02 \
-240.03 \
-320.04
74
NGH21-NATURAL GAS FUTR Mar21
441.18 //
294.12 /
147.06 /
0.00 r . . r . . ,
0.00 0.68 1.35 2.03 2.70 3.38 4.05 473 5.40
-147.06 /
-294.12 /
-441.18
-588.25



QSH1-Low Su Gasoil G Mar21

148.73
111.55 /
74.37 /
—~ 37.18 /
& /
Er_ 0.00 ; : ; : ; : :
ol 0.00 113.56 227.13 34M.25 567.81 681.38 794.94 908.50
M -37.18
-74.37 //
-111.55
-148.73
7t
XBH1-GASOLINE RBOB FUT Mar21
105.10 /
70.07 /
— 35.03 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.38 0.77 1.15 1.53 1.91 2.30 2.68 3.06
W4 -35.03 /
-70.07
-105.10 /
-140.13
!
3. AL 2 &R ZHF(X[CHEHU L) (THS|- 24 TLR)
COK1 BRENT CRUDE FUTR May21 34
CLH1 WTI CRUDE FUTURE Mar21 27
HOH1 NY Harb ULSD Fut Mar21 12
KR4175R200 2021-02 Ef{M = 26
NGH21 NATURAL GAS FUTR Mar21 47
QSH1 Low Su Gasoil G Mar21 12
XBH1 GASOLINE RBOB FUT Mar21 11
4. I HEO| XM HSA(VaR : 99%LHE|+F,10Y7|F) (EH|-EHTHR])



2021-01-19
2021-01-18

OHac|ZNAHAZT A H (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
w
N
(0]
[o/e]

301.93

226.44

150.96

75.48

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-75.48

-150.96

-226.44

-301.93

508.23

338.82

169.41

0.00

-169.41

-338.82

-508.23

-677.64

10.46

20.93 31.39 41.85 52.31

62.78 73.24

8370

72

CH1-CORN FUTURE Mar21

0.00

132.88

265.75 398.63 531.50 664.38

797.25 930.13

1,063.00




A

A

CTH1-COTTON NO.2 FUTR Mar21

100.71

67.14

33.57

/

T 1

.00 20.18 40.35 60.53 80.70 100.88 121.05 141.23 161.40

/

-67.14

-100.71

-134.28

213.21

159.90

106.60

53.30

513.17

342.12

171.06

-342.12

-513.17

-684.23

/

717

KCH1-COFFEE 'C' FUTURE Mar21

/

.00 32.04 64.08 96.11 128.15 160.19 192.23 224.26 256.30

/
/

72

KR4175R20008-2021-02 S ME

.
o~

o~ —

0.00 275.90 551.80 827.70 1,103.6 1,379.50 1,655.40 1,931.30 2,207.20




A

KWH1-KC HRW WHEAT FUT Mar21

32.90

2,833.50

178.31 /
133.73 /
89.15 /
44.58 /
0.00 T T T T T T \
0.00 160.75 321.50 482.25 643.00 803.75 964.50 1,125.25 1,286.00
-44.58 /
-89.15 /
-133.73
-178.31
7%
SBH1-Sugar Mar21
343.33 /
257.50 /
171.66 /
85.83 /
0.00 T T T T T T ]
0.00 411 8.23 12.34 16.45 20.56 24.68 28.79
-85.83 /
-171.66 /
-257.50
-343.33
7
SH1-SOYBEAN FUTURE Mar21
522.52 /
348.34 /
174.17 /
0.00 T T T T T T \
0.00 354.19 708.38 1,062.56 ,416.75 1,770.94 2,125.13 2,479.31
-174.17 /
-348.34 /
-522.52
-696.69



SMH1-SOYBEAN MEAL FUTR Mar21

/

303.70

202.47

/

/

—~ 101.23

/

3 0.00
ol 0.00

115.80 231.60 347.40 463.20 579.00 694.80 810.60 926.40

-101.23

/

-202.47

/

-303.70

-404.93

717

WH1-WHEAT FUTURE(CBT) Mar21

/

252.91

/

168.61

/

—~ 8430

/

3 0.00
ol 0.00

168.88 337.75 506.63 675.50 844.38 1,013.25 1,182.13 1,351.00

-84.30

-168.61

-252.91

-337.22

74

3. MLIE| 28 £FZHS(E L0 ESH) (SHel- 2ha)
BOH1 SOYBEAN OIL FUTR Mar21 24
CH1 CORN FUTURE Mar21 54
CTH1 COTTON NO.2 FUTR Mar21 11
KCH1 COFFEE 'C' FUTURE Mar21 17
KR4175R200 2021-02 E{ M= 55
KWH1 KC HRW WHEAT FUT Mar21 14
SBH1 Sugar Mar21 27
SH1 SOYBEAN FUTURE Mar21 56
SMH1 SOYBEAN MEAL FUTR Mar21 32
WH1 WHEAT FUTURE(CBT) Mar21 27




o

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

&S|

4. T B
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