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3,206.25

2,404.69

1,603.13

801.56

0.00

0.00

-801.56

106.88 213.75 320.63 427.50

534.38

641.25

748.13

855.00

-1,603.13

-2,404.69

-3,206.25

92,450.00
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KR4201R24301-2021-02 430

69,337.50

46,225.00

23,112.50

.00

107.50 215.00 322.50 430.00
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752.50

860.00

-23,112.50
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4,809.38
3,607.03
2,404.69
— 1,202.34
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a0 0.00 : : : : : : :
ol 0.00 106.88 213.75 32M.50 534.38 641.25 748.13 855.00
M -1,202.34
-2,404.69 /
-3,607.03 /
-4,809.38
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KR4201R24277 2021-02 2427.5 183
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 93 89 83 78 71 65 58
-5.33% 82 75 67 60 52 44 35
-2.67% 6l 53 44 34 25 15 6
0% 31 20 10 0 -10 -21 -31
2.67% -12 -22 -33 -43 -54 -64 -75
5.33% -66 -76 -85 -95 -105 -115 -125
8.00% -130 -138 -146 -155 -164 -173 -183
KR4201R24301 2021-02 2430 5,099
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2491 2,374 2,236 2,081 1,910 1,727 1,532
-5.33% 2,199 2,018 1,821 1,610 1,389 1,159 922
-2.67% 1,682 1,438 1,185 927 663 395 123

0% 869 581 291 0 -292 -585 -879
2.67% -279 -581 -882 -1,183 -1,485 -1,787 -2,088
5.33% -1,762 -2,044 -2,330 -2,619 -2911 -3,204 -3,499
8.00% -3,540 -3,778 -4,027 -4,286 -4,551 -4,823 -5,099
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-8.00% -260 -264 -269 -275 -282 -289 -297
-5.33% -146 -153 -161 -170 -180 -189 -200
-2.67% -44 -55 -66 -78 -89 -101 -113

0% 39 26 13 0 -13 -26 -39
2.67% 102 88 75 62 49 35 22
5.33% 144 133 121 109 96 84 71
8.00% 170 161 152 142 131 120 109
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,945 -1972 -2,006 -2,046 -2,091 -2,141 -2,196
-5.33% -1,109 -1,158 -1,213 -1,273 -1,338 -1,405 -1,476
-2.67% -356 -429 -506 -585 -667 -750 -835

0% 277 185 93 0 -93 -187 -281
2.67% 764 667 570 472 375 278 181
5.33% 1,103 1,015 925 833 741 648 554
8.00% 1,315 1,246 1,172 1,094 1,013 930 844
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HCF1-HSCEI Futures Jan21
1,124.93
843.70
562.47
—_ 281.23
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EEE 0.00 T T T 7 T T T
SF 0.00 2,864.00 5,728.00 8,592.00 11,456.00 14,320.00 17,184.00 20,048.00 22,912.00
«J -281.23
-562.47
-843.70
-1,124.93 -
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-21.63
-32.45
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383.50 575.25 767.00 958.75 1,150.50 1,342.25 1,534.00

.

oS

717

OHHIF1-P106-HSCEI

.00

2.25

4.50 G.MO 11.25 13.50 15.75 18.00

/

/

72

OHHIF1-P107-HSCEI

.00

3.25

6.50 9.75 13.00 16.25 19.50 22.75 26.00

/

/

/



-1.20 1

3. MLIE| 28 £FZHS(E L0 ESH)

FX21020X04: KRW/HKD 19-02-21E
HCF1 HSCEI Futures Jan21
OHHIF1-C10 HSCEI
OHHIF1-C10 HSCEI
OHHIF1-P10 HSCEI
OHHIF1-P10 HSCEI

4. iPS 4 F| = H S H(VaR : 9% L E|+F, 102 7| F)

m
do0
¥
32
o

155



AL 2021-01-20
7|24 2021-01-19

{2l CH &
Mt 2153 M= 0 0 0
It 28 |ag 0 0 0 &9
Mt f7t5dH =M 0 0 0 ZLY
tllgr = 2f = 0 0 0 %2
A A ik N = 290 0 290
A 5 H A8 10 0 10| &2
A +t5H 34 171 -171 ALY
A Es} Mz 0 3,868 -3,868 Q|
2. 7N e 29T E
OESXG1-C3575-EURO STOXX 50
1.18
0.89
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M -0.30
-0.59
-0.89
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81.16
60.87
40.58
— 2029
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M -20.29
-40.58




-60.87 \\
-81.16
717
OESXG1-P3575-EURO STOXX 50
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0.46
0.23
0.00 : : : : : : ]
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-0.23 /
-0.46 /
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— 0.00 T T T ¢ T T T
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M -1,426.11
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-5,704.43 -

72

KR4201R24509-2021-02 450

5,512.50
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KR4101R30003 = 455
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -455 -455 -455 -455 -455 -455 -455
-5.33% -303 -303 -303 -303 -303 -303 -303
-2.67% -152 -152 -152 -152 -152 -152 -152
0% 0 0 0 0 0 0 0
2.67% 152 152 152 152 152 152 152
5.33% 303 303 303 303 303 303 303
8.00% 455 455 455 455 455 455 455
KR4201R24509 2021-02 2450 224

7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 75 73 69 64 59 52 44
-5.33% 70 65 59 52 43 34 24
-2.67% 59 51 41 31 20 8 -5
0% 39 27 14 0 -14 -29 -44
2.67% 4 -11 -27 -43 -59 -76 -93
5.33% -47 -65 -82 -100 -117 -135 -153
8.00% -117 -135 -153 -170 -188 -206 -224
KR4201R24525 2021-02 24525 189

7| =Rt s
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 59 56 52 47 42 35
-5.33% 57 53 48 42 35 27 19
-2.67% 48 42 34 25 16 5 -5
0% 32 22 11 0 -12 -24 -37
2.67% 5 -8 -22 -35 -49 -64 -78
5.33% -37 -52 -67 -83 -98 -113 -129
8.00% -94 -110 -126 -142 -158 -174 -189
KR4301R24275 2021-02 %£427.5 20
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 18 18 18 19 19 20
-5.33% 10 10 11 11 12 13 13
-2.67% 3 4 4 5 6 7 8
0% -3 -2 -1 0 1 2 3
2.67% -7 -6 -5 -4 -3 -2 -1
5.33% -10 -9 -8 -7 -6 -6 -5
8.00% -11 -11 -10 -9 -9 -8 -7
KR4301R24309 2021-02 %430 223

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 198 200 204 208 212 217 223
-5.33% 113 118 123 129 136 143 150
-2.67% 36 44 51 59 68 76 85

0% -28 -19 -9 0 9 19 29

2.67% -78 -68 -58 -48 -38 -28 -18
5.33% -112 -103 -94 -85 -75 -66 -56
8.00% -134 -127 -119 -111 -103 -94 -86
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KR4108R30008-2021-03 KRX300 M &
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—_— 671.65
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Or 0.00 479.75 959.50 1,439.25 1,919.00 2,398.75 2,878.50 3,358.25 3,838.00
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KR4108R30008 2021-03 KRX300 M= 215
7| EX4te| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -215 -215 -215 -215 -215 -215 -215
-5.33% -144 -144 -144 -144 -144 -144 -144
-2.67% -72 -72 -72 -72 -72 -72 -72
0% 0 0 0 0 0 0 0
2.67% 72 72 72 72 72 72 72
5.33% 144 144 144 144 144 144 144
8.00% 215 215 215 215 215 215 215
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A =3} ME 0 1,040 -1,040 ZtQ|
2. BI|NHO| £YPE
VNCF1-VN30 Index Future Jan21
1,205.69
803.79
—  401.90
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ol 0.00 : : : . : ; :
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-803.79
-1,205.69
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3. ALE|2E 2R ZTHF(X[CHEHU L) (THS|- 24 TLR)
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 129
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