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-370.04
-493.39 -
74
3. AL2IQ Y 2O REHE @A A TY) GEEEIE)
HCF1 HSCEI Futures Jan21
4. THEALE Q| A| T2 MOJ 42U (VaR : 99%A2|4F,1027| ) (Ehel: ot el)



2 2021-01-21
2021-01-20

M
i
In
Mt
i
T
1z
o
o
o

0=
ogt

2.

el Cho

7/t

rx

0

oo oo

7715

rz
o

135,403

-135,403

ol AHe| 2o

—_—
e

o
il
o

<A

KR4201R24277-2021-02 2427.5

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

537.50

645.00

752.50

860.00

-23,112.50

-46,225.00

-69,337.50

-92,450.00
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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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KR4301R24309-2021-02 3430
34,937.50
26,203.13
17,468.75
— 873438
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Er_ 0.00 ; : ; : ; : ]
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7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 98 94 88 83 76 69 62
-5.33% 86 79 71 64 55 47 39
-2.67% 64 55 46 36 27 17 8
0% 30 20 10 0 -10 -20 -30
2.67% -16 -26 -36 -46 -56 -66 -76
5.33% -73 -82 -91 -100 -110 -119 -129
8.00% -140 -147 -155 -163 -171 -180 -188
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,635 2,513 2,372 2,214 2,041 1,856 1,660
-5.33% 2,314 2,127 1,926 1,712 1,489 1,259 1,022
-2.67% 1,747 1,499 1,244 984 721 454 184

0% 861 575 288 0 -288 -577 -866
2.67% -376 -667 -959 -1,252 -1,545 -1,838 -2,131
5.33% -1,953 -2,217 -2,487 -2,761 -3,039 -3,320 -3,603
8.00% -3,821 -4,035 -4,263 -4,503 -4,751 -5,006 -5,267
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -254 -258 -263 -270 -276 -284 -292
-5.33% -140 -148 -157 -166 -175 -185 -195
-2.67% -41 -52 -63 -75 -87 -98 -110

0% 38 26 13 0 -13 -26 -39
2.67% 96 84 71 58 46 33 20
5.33% 134 124 113 101 90 78 66
8.00% 156 148 140 131 121 111 101

KR4301R24309 2021-02 2430 2,162
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,907 -1,935 -1,970 -2,011 -2,057 -2,108 -2,162
-5.33% -1,074 -1,125 -1,182 -1,243 -1,308 -1,377 -1,448
-2.67% -333 -408 -486 -567 -649 -732 -816

0% 275 184 92 0 -92 -185 -277
2.67% 729 636 542 448 355 261 167
5.33% 1,032 951 868 783 696 608 519
8.00% 1,213 1,153 1,087 1,017 943 867 787
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ol 0.00 2,931.00 5,862.00  8,793.00 ~11,724.00 14,655.00 17,586.00 20,517.00 23,448.00
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M -0.28
-0.57
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0.69
0.46
0.23
0.00 T T T T T T !
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-0.69
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5,612.70
4,209.53
2,806.35
1,403.18
0.00 T T T ; T T T
0.00 105.90 211.80 317.70 423.60 529.50 635.40 741.30 847.20
-1,403.18
-2,806.35
-4,209.53
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KR4301R24275-2021-02 5427.5

240.47
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KR4101R30003 2021-03 ZAL200K| =M E 449
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -449 -449 -449 -449 -449 -449 -449
-5.33% -300 -300 -300 -300 -300 -300 -300
-2.67% -150 -150 -150 -150 -150 -150 -150
0% 0 0 0 0 0 0 0
2.67% 150 150 150 150 150 150 150
5.33% 300 300 300 300 300 300 300
8.00% 449 449 449 449 449 449 449
KR4201R24509 2021-02 £450 228
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 78 75 72 67 61 55 47
-5.33% 73 68 61 54 45 36 26
-2.67% 61 52 43 32 21 9 -3
0% 39 26 13 0 -14 -28 -43
2.67% 2 -14 -29 -45 -61 -77 -93
5.33% -53 -70 -87 -104 -121 -138 -155
8.00% -126 -143 -160 -177 -194 -211 -228
KR4201R24525 2021-02 24525 192
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 63 60 58 54 49 44 38
-5.33% 58 54 49 43 36 29 21
-2.67% 49 43 35 26 17 7 -4
0% 32 22 11 0 -12 -24 -36
2.67% 3 -10 -23 -37 -51 -64 -78
5.33% -41 -56 -71 -86 -101 -115 -130
8.00% -102 -117 -132 -147 -162 -177 -192
KR4301R24275 2021-02 %4275 19
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 17 17 18 18 18 19 19
-5.33% 9 10 10 11 12 12 13
-2.67% 3 3 4 5 6 7 7
0% -3 -2 -1 0 1 2 3
2.67% -6 -6 -5 -4 -3 -2 -1
5.33% -9 -8 -8 -7 -6 -5 -4
8.00% -10 -10 -9 -9 -8 -7 -7
KR4301R24309 2021-02 %430 213
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 188 191 194 198 203 208 213
-5.33% 106 111 116 122 129 136 143
-2.67% 33 40 48 56 64 72 80

0% -27 -18 -9 0 9 18 27

2.67% -72 -63 -53 -44 -35 -26 -16
5.33% -102 -94 -85 -77 -69 -60 -51
8.00% -119 -114 -107 -100 -93 -85 -78
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KR4108R30008-2021-03 KRX300 M &
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1,351.84
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i[ 0.00 T T T 7 T T T
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-5.33% -145 -145 -145 -145 -145 -145 -145
-2.67% -72 -72 -72 -72 -72 -72 -72
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2.67% 72 72 72 72 72 72 72
5.33% 145 145 145 145 145 145 145
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VNCF1-VN30 Index Future Jan21
1,476.80
1,107.60
738.40
—  369.20
od
i[ 0.00 : : ; : . . ;
ol 0.00 276.20 552.40 828.60 1,104.80  1,381.00 1,657.20  1,933.40  2,209.60
M -369.20
-738.40
-1,107.60
-1,476.80 -
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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 118
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— 107.31

— 0.00 T T T f T
ol 0.00 13.93 27.86 41.79 55.72 69.65 83.58 97.51 111.44
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-214.61

-321.92
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— 0.00 T T T ¢ T
ol 0.00 13.25 26.49 39.74 52.98 66.23 79.47 92.72 105.96

-86.73

-173.47

-260.20

-346.94 -



HOH1-NY Harb ULSD Fut Mar21

110.01

73.34

36.67

.00 0.40

-73.34

-110.01

-146.69

318.86

239.14

159.43

79.71

413.55

275.70

137.85

0.00

-275.70

-413.55

-551.40
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KR4175R20008-2021-02 E2{ME

~

.00 274.88

1,099.5 1,374.38 1,649.25

T 1

1,924.13 2,199.00

549.75 824.63

.

72

NGH21-NATURAL GAS FUTR Mar21




QSH1-Low Su Gasoil G Mar21

151.08
113.31 /
75.54 /
— 3777 /
& /
Er_ 0.00 ; : ; : ; : :
ol 0.00 115.38 230.75 34M50 576.88 692.25 807.63 923.00
M -37.77
-75.54 //
-113.31
-151.08
7t
XBH1-GASOLINE RBOB FUT Mar21
141.02 /
105.76
70.51 /
— 35.25 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.39 0.77 1.16 1.54 1.93 2.31 2.70 3.08
W4 -35.25 /
-70.51
-105.76 /
-141.02
!
3. ALE|2E &R ZTHF(X[CHEHU L) (THS|: 24 TLR)
COoK1 BRENT CRUDE FUTR May21 34
CLH1 WTI CRUDE FUTURE Mar21 28
HOH1 NY Harb ULSD Fut Mar21 12
KR4175R200 2021-02 Ef{M = 26
NGH21 NATURAL GAS FUTR Mar21 44
QSH1 Low Su Gasoil G Mar21 12
XBH1 GASOLINE RBOB FUT Mar21 11
4. IS HEO| XM HSA(VaR : 99%LHE|+F,10Y7|F) (EH|-EHTHR])



2021-01-21
2021-01-20

OHac|ZNAHAZT A H (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
\UJ
N
N
N

300.74

225.56

150.37

75.19

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-75.19

-150.37

-225.56

-300.74

670.21

502.65

335.10

167.55

0.00

-167.55

-335.10

-502.65

-670.21

10.43

20.85 31.28 41.70 52.13

62.55 72.98

83140

72

CH1-CORN FUTURE Mar21

0.00

131.50

263.00 394.50 526.00 657.50

789.00 920.50

1,052.00




A

A

CTH1-COTTON NO.2 FUTR Mar21

101.23

67.49

33.74

/

.00

T 1

20.29 40.58 60.86 81.15 101.44 121.73 142.01 162.30

/

-67.49

/

-101.23

-134.98

211.46

158.59

105.73

52.86

725.67

544.25

362.84

181.42

717

KCH1-COFFEE 'C' FUTURE Mar21

e _ |

.00

31.79 63.58 95.36 127.15 158.94 190.73 222.51 254.30

/

/

72

KR4175R20008-2021-02 S ME

o~ S—

0.00

-362.84

-544.25

-725.67

274.88 549.75 824.63 1,099.5 1,374.38 1,649.25 1,924.13 2,199.00




A

178.51

133.88

89.25

-89.25

-133.88

-178.51

252.14

168.09

84.05

0.00

-84.05

-168.09

-252.14

-336.19

680.92

510.69

340.46

170.23

-340.46

-510.69

-680.92

KWH1-KC HRW WHEAT FUT Mar21

/

.00 161.00

T T

322.00

483.00 644.00 805.00

T

966.00

1,127.00

T 1

1,288.00

/

/

74

SBH1-Sugar Mar21

/

.00 4.03

8.05

12.08 16.10 20.13

24.15

28.18 32.20

/

/

72

SH1-SOYBEAN FUTURE Mar21

/

T T

.00 346.44 692.88

1,039.31 ,385.75 1,732.19

T

2,078.63

T 1

2,425.06 2,771.50




SMH1-SOYBEAN MEAL FUTR Mar21

/

295.14 /
196.76 /

—_ 98.38 /
0.00 T

0.00 112.63 225.25 337.88 450.50 563.13 675.75 788.38 901.00

-98.38 /
196.76

-295.14 /

-393.51

717

WH1-WHEAT FUTURE(CBT) Mar21

/

251.62 /
167.75 /

83.87 /
— 0.00 T T T T T T ]
0.00 168.06 336.13 504.19 672.25 840.31 1,008.38 1,176.44 1,344.50

-83.87 /
-167.75 /
-251.62

-335.50
74

3. MLIZ| 28 £YFZHSE 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= 58
KWH1 KC HRW WHEAT FUT Mar21 14
SBH1 Sugar Mar21 27

SH1 SOYBEAN FUTURE Mar21 54
SMH1 SOYBEAN MEAL FUTR Mar21 31
WH1 WHEAT FUTURE(CBT) Mar21 27




o

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

&S|
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