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VGH1-EURO STOXX 50 Mar21
470.32
352.74
235.16
. 11758
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HCF1-HSCEI Futures Jan21

377.37

251.58
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— 0.00

ol 0.00
-125.79

2,986.50

5,973.00
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2,671.88

2,003.91

1,335.94

-1,335.94

-2,003.91

-2,671.88

85,462.50

64,096.88

42,731.25
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667.97
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0 2,110

7715

127,881 -127,881

KR4201R24277-2021-02 2427.5

0.00
0.00

106.88

213.75 320.63 427.50

534.38

641.25 748.13 855.00
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0.00

0.00

107.50

215.00 322.50 430.00
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4,809.38
3,607.03
2,404.69
— 1,202.34
ol
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
7t
KR4301R24309-2021-02 3430
34,937.50
26,203.13
17,468.75
— 873438
ol
EE 0.00 ; : ; : ; : ]
ol 0.00 107.50 215.00 32M.oo 537.50 645.00 752.50 860.00
M -8,734.38
-17,468.75 /
-26,203.13 /
-34,937.50
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KR4201R24277 2021-02 2427.5 162
7| Z=ApAto| HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 76 73 70 67 63 59 54
-5.33% 67 63 58 53 48 42 37
-2.67% 50 44 37 31 25 18 12
0% 21 14 7 0 -7 -14 -21
2.67% -21 -27 -34 -41 -47 -54 -61
5.33% -74 -79 -85 -90 -96 -102 -108
8.00% -135 -139 -143 -147 -152 -157 -162
KR4201R24301 2021-02 2430 5,004
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,214 2,142 2,055 1,954 1,840 1,717 1,584
-5.33% 1,982 1,853 1,712 1,560 1,400 1,233 1,061
-2.67% 1,498 1,311 1,120 924 725 524 320

0% 659 439 220 0 -220 -440 -660
2.67% -582 -796 -1,011 -1,229 -1,447 -1,665 -1,885
5.33% -2,194 -2,369 -2,553 -2,743 -2,939 -3,139 -3,342
8.00% -4,091 -4,213 -4,351 -4,500 -4,660 -4,828 -5,004

KR4301R24275 2021-02 £427.5 295
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -275 -276 -279 -282 -286 -290 -295
-5.33% -155 -160 -165 -171 -177 -184 -191
-2.67% -50 -58 -67 -75 -84 -92 -101

0% 29 19 10 0 -10 -19 -29
2.67% 80 71 62 53 44 35 25
5.33% 105 100 93 86 79 72 64
8.00% 116 113 110 105 100 95 89

KR4301R24309 2021-02 2430 2,199
EL N

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,070 -2,082 -2,097 -2,117 -2,141 -2,168 -2,199
-5.33% -1,193 -1,222 -1,257 -1,295 -1,337 -1,382 -1,429
-2.67% -409 -463 -519 -577 -636 -697 -759

0% 208 139 70 0 -70 -139 -209
2.67% 618 552 486 418 350 281 212
5.33% 841 794 743 689 632 574 514
8.00% 938 912 881 845 805 761 714
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HCF1-HSCEI Futures Jan21
1,006.47
754.86
503.24
—_ 251.62
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EEE 0.00 T T T 7 T T T
SF 0.00 2,986.50 5,973.00 8,959.50 11,946.00 14,932.50 17,919.00 20,905.50 23,892.00
«J -251.62
-503.24
-754.86
-1,006.47 -
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-28.82
-43.23
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27.40

13.70

0.00
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M 7t5d =4 0 0 0 &
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A e 286 0 286
A A = B = 10 0 10 At
A = R =20 175 -175 ALY
A = 2f ME 0 3,891 -3,891 A9
o=

OESXG1-C3575-EURO STOXX 50

00 15.50 31.00 46.50 62.00 77.50 93.00 108.50 124.00
74

OESXG1-C3600-EURO STOXX 50

0.00 12.30 24.60 36.90 49.20 61.50 73.80 86.10 98.40




-41.10 \

-54.79
72
OESXG1-P3575-EURO STOXX 50
1.24
0.93
0.62
0.31

T T 1

0.00 T T T T
0.00 23.10 46.20 69.30 92.40 115.50 138.60 161.70 184.80

-0.31 /

-0.62 /

-0.93

-1.24
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118.01
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29.50

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

5,311.25

3,983.44
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—~ 1,327.81

— 0.00 T T T ¢ T T T
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M -1,327.81
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4,525.00
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KR4301R24275-2021-02 5427.5

160.31

106.88

53.44

0.00

~

-53.44

.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
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-213.75
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KR4101R30003 2021-03 ZAL200K| =M E 427
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -427 -427 -427 -427 -427 -427 -427
-5.33% -284 -284 -284 -284 -284 -284 -284
-2.67% -142 -142 -142 -142 -142 -142 -142
0% 0 0 0 0 0 0 0
2.67% 142 142 142 142 142 142 142
5.33% 284 284 284 284 284 284 284
8.00% 427 427 427 427 427 427 427
KR4201R24509 2021-02 £450 209
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 56 55 53 51 48 44 40
-5.33% 53 51 47 43 37 32 25
-2.67% 46 40 34 27 19 11 2
0% 28 19 10 0 -10 -21 -32
2.67% -5 -17 -29 -41 -53 -65 -78
5.33% -58 -71 -85 -98 -111 -124 -137
8.00% -134 -146 -158 -171 -184 -197 -209
KR4201R24525 2021-02 24525 178
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 44 43 42 40 38 35 32
-5.33% 42 40 38 34 30 25 20
-2.67% 37 33 27 22 15 8 1
0% 24 16 8 0 -9 -18 -27
2.67% -3 -13 -23 -33 -44 -55 -66
5.33% -46 -58 -69 -81 -93 -104 -116
8.00% -109 -120 -131 -143 -154 -166 -178
KR4301R24275 2021-02 %4275 13
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12 12 12 13 13 13 13
-5.33% 7 7 7 8 8 8 8
-2.67% 2 3 3 3 4 4 5
0% -1 -1 0 0 0 1 1
2.67% -4 -3 -3 -2 -2 -2 -1
5.33% -5 -4 -4 -4 -4 -3 -3
8.00% -5 -5 -5 -5 -4 -4 -4
KR4301R24309 2021-02 %430 210
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 197 199 200 202 204 207 210
-5.33% 114 117 120 124 128 132 136
-2.67% 39 44 49 55 61 66 72

0% -20 -13 -7 0 7 13 20

2.67% -59 -53 -46 -40 -33 -27 -20
5.33% -80 -76 -71 -66 -60 -55 -49
8.00% -89 -87 -84 -81 -77 -73 -68
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! 7153 +945H 0 0 0
e 53} He 0 0 0 &l
= =B TIENC-TE-= 1 105,753 0 105,753
=7 £3} ME 5533 119,945 -114,412 %)

2. B7|AHel 2R

3. A2 2P RHUS @A MSTY) I
FX21020Z00( KRW/USD 03-02-21E 2,965
FX21020Z05( USD/KRW 03-02-21E 266
FX21020Z05; KRW/USD 24-03-21E 1611
FX21020Z05: KRW/USD 24-02-21E 5,019
FX21021F00: USD/KRW 24-03-21E 177
IEOOBD8RGM75 “SYBS 2 YURBAE 0f2430| U0\ BAGH %S
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A S7t5dH  ME 2,719 0 2,719 | ZrLY
2. BN £ARZ
KR4108R30008-2021-03 KRX300 M &
2,719.36
2,039.52
1,359.68
—_— 679.84
=l
i[ 0.00 T T T 7 T T T
or 0.00 485.60 971.20 1,456.80 1,942.40 2,428.00 2,913.60 3,399.20 3,884.80
«J -679.84
-1,359.68
-2,039.52
-2,719.36 -
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3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 218
7| =Rt HEH
7tz -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -218 -218 -218 -218 -218 -218 -218
-5.33% -146 -146 -146 -146 -146 -146 -146
-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% 146 146 146 146 146 146 146
8.00% 218 218 218 218 218 218 218
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AL 2021-01-27
7124 2021-01-26
AOFE H| £ HVN30QIH A (F 4| 28

{2l CH &
Mt {7tsd (M= 0 0 0
It 27158 |a¢ 0 0 0 ZtQ|
Mt =5t ME 0 0 0 2o
A F7t5dH  ME 1,621 0 1,621
A e e L 1,301 0 1,301 ZtQ
=4 =2} HE 0 1,047 -1,047 Q)
2. 97| A1 He| &R E
VNCG1-VN30 Index Future Feb21
1,620.54
1,215.41
810.27
—  405.14
ol
EEE 0.00 T T T 7 T T T
SF 0.00 293.28 586.55 879.83 1,173.10 1,466.38 1,759.65 2,052.93 2,346.20
'(‘“ -405.14
-810.27
-1,215.41
-1,620.54 -
74
3. AlLt2| @ SO PR SIhE MU A4S Y) (Ehgl:uakel)
2.5504E+11 VN30TR Index(EUR) 104
FX21020vV04 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
VNCG1 VN30 Index Future Feb21 130
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74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,777 321 1,456

COK1-BRENT CRUDE FUTR May21

427.54

320.65

213.77

—~ 106.88

— 0.00 T T T f T
ol 0.00 13.88 27.75 41.63 55.50 69.38 83.25 97.13 111.00

-106.88

-213.77

-320.65

-427.54 -

72

CLH1-WTI CRUDE FUTURE Mar21

259.32

172.88

—~ 8644

— 0.00 T T T ¢ T
ol 0.00 13.19 26.39 39.58 52.77 65.96 79.16 92.35 105.54

-86.44

-172.88

-259.32

-345.76 -



HOH1-NY Harb ULSD Fut Mar21

146.33 /
109.75 /
73.17 /
36.58 /
0.00 r . . r . . ,
0.00 0.40 0.80 1.20 1.60 2.00 2.40 2.80 3.20
-36.58 /
-73.17 /
-109.75
-146.33
7}
KR4175R20008-2021-02 &2{ M &
240.64 \\
160.43 \
80.21 \
0.00 r . . . . . .
0.00 276.60 553.20 829.80 1,106.4 1,383.00  1,659.60  1,936.20  2,212.80
-80.21 \
-160.43 \
-240.64 \
-320.86
74
NGH21-NATURAL GAS FUTR Mar21
424.97 //
283.31 /
141.66 /
0.00 r . . r . . ,
0.00 0.65 1.30 1.95 2.60 3.25 3.90 455 5.20
-141.66 /
-283.31 /
-424.97
-566.63



QSH1-Low Su Gasoil G Mar21

147.85
110.89 /
73.92 /
—~ 36.96 /
& /
Er_ 0.00 ; : ; : ; : :
ol 0.00 112.88 225.75 33M.50 564.38 677.25 790.13 903.00
M -36.96
-73.92 //
-110.89
-147.85
7t
XBH1-GASOLINE RBOB FUT Mar21
142.98 /
107.24
71.49 /
— 35.75 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.39 0.78 1.17 1.56 1.95 2.34 2.73 3.12
W4 -35.75 /
-71.49
-107.24 /
-142.98
74
3. ALE|2E &R ZHF(X[CHEHU L) (THS/- 24 TLR)
COK1 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 45
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])



2021-01-27
2021-01-26

OHac|ZNAHAZT A H (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
w
=
[0)]
(o]

232.47

154.98

77.49

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-77.49

-154.98

-232.47

-309.95

489.41

326.27

163.14

0.00

-163.14

-326.27

-489.41

-652.54

10.74

21.47 32.21 42.94 53.68

64.41 75.15

8588

72

CH1-CORN FUTURE Mar21

0.00

127.88

255.75 383.63 511.50 639.38

767.25 895.13

1,023.00




A

A

CTH1-COTTON NO.2 FUTR Mar21

137.02

102.77

68.51

34.26

-68.51

-102.77

-137.02

153.86

102.57

51.29

547.67

365.11

182.56

-365.11

-547.67

-730.22

/

.00 20.58 41.17 61.75 82.33 102.91 123.50 144.08 164.66

/

/

717

KCH1-COFFEE 'C' FUTURE Mar21

/

.00 30.81 61.63 92.44 123.25 154.06 184.88 215.69 246.50

/

/

72

KR4175R20008-2021-02 S ME

.
o~

.00 276.60 553.20 829.80 1,106.4 1,383.00 1,659.60 1,936.20 2,212.80




A

KWH1-KC HRW WHEAT FUT Mar21

174.00

130.50

87.00

-87.00

-130.50

-174.00

247.07

164.71

82.36

0.00

-82.36

-164.71

-247.07

-329.42

660.51

495.38

330.26

165.13

-330.26

-495.38

-660.51

/

.00 156.81

T T

313.63

470.44 627.25 784.06

T

940.88

1,097.69

T 1

1,254.50

/

/

74

SBH1-Sugar Mar21

/

.00 3.94

7.87

11.81 15.74 19.68

23.61

27.55 31.48

/

/

72

SH1-SOYBEAN FUTURE Mar21

/

T T

.00 335.88 671.75

1,007.63 ,343.50 1,679.38

T

2,015.25

T 1

2,351.13 2,687.00




SMH1-SOYBEAN MEAL FUTR Mar21

/

281.52 /
187.68 /

—_ 93.84 /
— 0.00 T T T T T T )
0.p0 107.40 214.80 322.20 429.60 537.00 644.40 751.80 859.20
-93.84

-187.68 //
-281.52

-375.36

717

WH1-WHEAT FUTURE(CBT) Mar21

/

242.89 /

161.93 /
80.96

/

— 0.00 T T T T T T ]
0.00 162.13 324.25 486.38 648.50 810.63 972.75 1,134.88 1,297.00
-80.96

-161.93 /
-242.89

-323.86
74

3. MLIE| 28 £FZHS(E L0 ESH) (SHel- 2ha)
BOH1 SOYBEAN OIL FUTR Mar21 25

CH1 CORN FUTURE Mar21 52
CTH1 COTTON NO.2 FUTR Mar21 11
KCH1 COFFEE 'C' FUTURE Mar21 16
KR4175R200 2021-02 E{ M= 58
KWH1 KC HRW WHEAT FUT Mar21 14
SBH1 Sugar Mar21 26

SH1 SOYBEAN FUTURE Mar21 53
SMH1 SOYBEAN MEAL FUTR Mar21 30
WH1 WHEAT FUTURE(CBT) Mar21 26




o

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

&S|
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