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KR4111R30002 2021-03 AN ERI M E 4
7| EXt4te| HE
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4 -4 -4 -4 -4 -4 -4
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -1 -1 -1 -1 -1 -1 -1
0% 0 0 0 0 0 0 0
2.67% 1 1 1 1 1 1 1
5.33% 3 3 3 3 3 3 3
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46,462.50
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25,987.50
17,325.00
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35 0.00 105.00 210.00 31M.00 525.00 630.00 735.00 840.00
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KR4201R34177 2021-03 =417.5 1,030
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 629 597 563 526 489 449 409
-5.33% 528 485 442 398 353 308 262
-2.67% 369 321 272 223 174 125 76
0% 147 98 49 0 -49 -99 -148
2.67% -135 -179 -223 -269 -315 -362 -410
5.33% -468 -503 -540 -579 -620 -662 -705
8.00% -839 -863 -891 -923 -956 -992 -1,030
KR4201R34201 2021-03 £420 3,968
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,332 2,216 2,089 1,953 1,810 1,662 1,508
-5.33% 1,977 1,817 1,652 1,483 1311 1,136 959
-2.67% 1,405 1,216 1,026 836 645 453 261
0% 587 392 196 0 -196 -392 -588
2.67% -473 -652 -834 -1,019 -1,206 -1,394 -1,584
5.33% -1,742 -1,887 -2,041 -2,203 -2,370 -2,541 -2,716
8.00% -3,168 -3,275 -3,395 -3,526 -3,666 -3,814 -3,968
KR4301R34209 2021-03 £420 1,995
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,786 -1,810 -1,839 -1,872 -1,910 -1951 -1,995
-5.33% -959 -1,006 -1,057 -1,111 -1,167 -1,226 -1,285
-2.67% -273 -341 -409 -479 -549 -619 -689
0% 217 145 73 0 -73 -145 -218
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OESXG1-C3575-EURO STOXX 50
2.03
1.52
1.02
0.51
0.00 T T T * T T T
0.00 37.95 75.90 113.85 151.80 189.75 227.70 265.65 303.60
0.51
1.02
-1.52
-2.03
74
OESXG1-C3600-EURO STOXX 50
100.99
67.32
33.66
0.00 T T T ; T T T
0.00 31.83 63.65 95.48 127.30 159.13 190.95 222.78
-33.66
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OESXG1-P3575-EURO STOXX 50
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0.02
0.01
0.01
0.00 T T T T T T \
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-0.01 /
-0.01 /
-0.02
-0.03
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KR4101R30003-2021-03 I A 1| 200X| =M E

4,975.54

3,731.65

2,487.77

—~ 1,243.88

— 0.00 T T T ¢ T T T
ol 0.00 105.86 211.73 317.59 423.45 529.31 635.18 741.04 846.90

M -1,243.88

-2,487.77

-3,731.65

-4,975.54 -

72

KR4201R34409-2021-03 440

7,700.00

5,775.00

3,850.00

— 1,925.00

— 0.00 T T T ' T T T
ol 0.00 110.00 220.00 330.00 440.00 550.00 660.00 770.00 880.00
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ol 0.00 110.63 221.25 331.88 442.50 553.13 663.75 774.38 885.00
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-553.13 \

-829.69 \

-1,106.25
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KR4301R34175-2021-03 3£417.5

939.38

704.53 \

469.69 \
—~ 234.84
e
od
: \
L o000 r . r y . r . ,
ol 0.00 104.38 208.75 313.13 417.50 521.88 626.25 730.63 835.00
M -234.84

-469.69

-704.53

-939.38

77
KR4301R34209-2021-03 3420

2,730.00

2,047.50 \

1,365.00 \
—~ 68250
==
-~ \
=
EE 0.00 . ; . v . ; . .
ol 0.00 105.00 210.00 315.00 420.00 525.00 630.00 735.00 840.00
M -682.50

-1,365.00

-2,047.50

-2,730.00
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KR4101R30003 2021-03 ZAL200K| =M E 399
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -399 -399 -399 -399 -399 -399 -399
-5.33% -266 -266 -266 -266 -266 -266 -266
-2.67% -133 -133 -133 -133 -133 -133 -133
0% 0 0 0 0 0 0 0
2.67% 133 133 133 133 133 133 133
5.33% 266 266 266 266 266 266 266
8.00% 399 399 399 399 399 399 399
KR4201R34409 2021-03 £440 381
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 158 152 144 134 123 111 98
-5.33% 143 132 120 106 91 75 58
-2.67% 114 98 81 62 43 23 3
0% 65 44 22 0 -22 -45 -67
2.67% -11 -35 -59 -83 -107 -131 -155
5.33% -115 -139 -163 -187 -211 -236 -260
8.00% -245 -267 -289 -312 -335 -358 -381
KR4201R34425 2021-03 24425 53
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 20 19 18 16 15 13
-5.33% 19 18 16 14 12 10 7
-2.67% 15 13 11 8 6 3
0% 9 6 3 0 -3 -6 -9
2.67% -1 -4 -8 -11 -15 -18 -21
5.33% -15 -18 -22 -25 -29 -32 -36
8.00% -33 -36 -39 -43 -46 -49 -53
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EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 46 47 48 49 50 51 52
-5.33% 24 25 27 28 30 32 33
-2.67% 6 8 10 12 14 16 18
0% -6 -4 -2 0 2 4 6
2.67% -13 -11 -10 -8 -6 -5 -3
5.33% -16 -15 -14 -13 -12 -10 -9
8.00% -17 -17 -16 -15 -15 -14 -13
KR4301R34209 2021-03 %420 157
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 141 143 145 148 150 154 157
-5.33% 76 79 83 88 92 97 101
-2.67% 21 27 32 38 43 49 54

0% -17 -11 -6 0 6 11 17

2.67% -40 -35 -31 -26 -21 -16 -10
5.33% -51 -48 -45 -42 -38 -34 -29
8.00% -56 -54 -52 -50 -48 -45 -42
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KR4108R30008-2021-03 KRX300 M &
2,693.32
2,019.99
1,346.66
—_— 673.33
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i[ 0.00 T T T 7 T T T
Or 0.00 480.95 961.90 1,442.85 1,923.80 2,404.75 2,885.70 3,366.65 3,847.60
<‘IJ -673.33
-1,346.66
-2,019.99
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -216 -216 -216 -216 -216 -216 -216
-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% 216 216 216 216 216 216 216




o

£|Ch A0 4 Z U (VaR : 99%HZ$F,1027|F)

4. HYAEC

370



2021-02-18
2021-02-17

Ql
=
ol
=

SAl
7|E

of of
0 0
o oo un
n | ©
o<
n/_l_
o|lo|o | wn
©
<
o o|lo o

N

o

o~

34| 34|

Klo Klo
of | L of Lo
IR

[yl [y
o Ko
N N o
OF o | OF | wo
HhEE S
ol el R |

~
(=]

2. B7| A

o

FX21020Z05( KRW/USD 23-02-21E

IEOOBD8RGM75

o

CHE A0l &=2Y(VaR : 99%

&S|

4. YA B



AL 2021-02-18
7|24 2021-02-17

i oo
e S s 0 0 0
M = A el 0 0 0 ZQ
itllggr &2t ME 0 0 0|&e
A S = ME 1,443 0 1,443
A £ = ALk 1,298 0 1,298 %tQ|
A =3 ME 0 576 -576 Q|
2. Qt7[A|Ee| &7 x
VNCG1-VN30 Index Future Feb21
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COK1-BRENT CRUDE FUTR May21

362.87

241.91

—~ 120.96

— 0.00 T T T f T
ol 0.00 15.69 31.38 47.07 62.76 78.45 94.14 109.83 125.52

-120.96

-241.91

-362.87

-483.82 -
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CLK1-WTI CRUDE FUTURE May21

297.80

198.53

— 99.27

— 0.00 T T T ¢ T
ol 0.00 14.95 29.89 44.84 59.78 74.73 89.67 104.62 119.56

-99.27

-198.53

-297.80

-397.06 -



HOK1-NY Harb ULSD Fut May21

125.11 /
83.41 /
41.70 /
0.00 T T T T T T |
0.00 0.45 0.90 1.34 1.79 2.24 2.69 3.13 3.58
-41.70 /
-83.41 /
-125.11
-166.81
71
KR4175R30007-2021-03 Ef2{M S
290.72 \\
193.81 \
96.91 \
0.00 T T T T T T !
0.00 276.88 553.75 830.63 1,107.5 1,384.38 1,661.25 1,938.13 2,215.00
-96.91 \
-193.81 \
-290.72 \
-387.63
717
NGK21-NATURAL GAS FUTR May21
422.73 /
281.82 /
140.91 /
0.00 T T T T T T |
0.00 0.75 1.50 2.25 3.00 3.75 4.50 5.25 6.00
-140.91 /
-281.82 /
-422.73
-563.64



QSK1-Low Su Gasoil G Mar21

128.40 //
85.60 /

— 4280

=|

;r_ 0.00 : : : : : : :

ol 0.00 128.88 257.75 386.63 515.50 644.38 773.25 902.13 1,031.00

(‘“ -42.80 /

-85.60 /

-128.40

-171.20
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XBK1-GASOLINE RBOB FUT May21

129.87 //
86.58 /

. 4329

Z /

Er T T T T

ol 0.00 0.47 0.93 1.40 1.86 2.33 2.79 3.26 3.72

-173.16
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CoK1 BRENT CRUDE FUTR May21 39

CLK1 WTI CRUDE FUTURE May21 32

HOK1 NY Harb ULSD Fut May21 13
KR4175R300 2021-03 M= 31

NGK21 NATURAL GAS FUTR May21 45

QSK1 Low Su Gasoil G Mar21 14

XBK1 GASOLINE RBOB FUT May21 14
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340.55

255.41

170.27

85.14

0.00

BOK1-SOYBEAN OIL FUTR May21

0.00

-85.14

-170.27

-255.41

-340.55

669.42

502.06

334.71

167.35

0.00

11.65

23.31 34.96 46.61 58.26 69.92

81.57

93122

72

CK1-CORN FUTURE May21

0.00

-167.35

-334.71

-502.06

-669.42

137.44

274.88 412.31 549.75 687.19 824.63

962.06

1,099.50




A
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CTK1-COTTON NO.2 FUTR May21

148.80

99.20

49.60

/

T 1

.00 22.40 44.80 67.20 89.60 112.00 134.40 156.80 179.20

/

-99.20

/

-148.80

-198.40

314.36

235.77

157.18

78.59

548.21

365.48

182.74

-365.48

-548.21

-730.95

717

KCK1-COFFEE 'C' FUTURE May21

e _ |

.00 31.55 63.10 94.65 126.20 157.75 189.30 220.85 252.40
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0.00 276.88 553.75 830.63 1,107.5 1,384.38 1,661.25 1,938.13 2,215.00
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KWK1-KC HRW WHEAT FUT May21

31.84

178.02 /
133.51 /
89.01 /
44.50 /
0.00 . . . . . . ,
0.00 160.81 321.63 482.44 643.25 804.06 964.88 1,125.69  1,286.50
-44.50 /
-89.01 /
-133.51
-178.02
77
SBK1-Sugar May21
236.86 //
157.91 /
78.95 /
0.00 . : . ; ; . .
0.00 3.98 7.96 11.94 15.92 19.90 23.88 27.86
-78.95 /
-157.91 /
-236.86
-315.81
77
SK1-SOYBEAN FUTURE May21
613.61 /
460.21 /
306.81 /
153.40 /
0.00 . . . . . . ,
0.00 346.44 692.88 1,039.31 ,385.75  1,732.19  2,078.63  2,425.06  2,771.50
-153.40 /
-306.81 /
-460.21
-613.61



379.83

284.87

189.92

—~ 94.96

— 0.00

SMK1-SOYBEAN MEAL FUTR May21

////
////'
////'
e

ol 0.00 107.23 214.45 321.68 428.90 536.13 643.35 750.58 857.80
M -94.96

////’

-189.92 /
-284.87
-379.83
7+
WK1-WHEAT FUTURE(CBT) May21
247.14 /
164.76 /
— 8238 /
& /
EE 0.00 . ; ; ; ; ; .
ol 0.00 165.38 330.75 49%.50 826.88 992.25 1,157.63  1,323.00
W4 -82.38 /
-164.76
-247.14 /
-329.53
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3. AlLtE| 2 2T ZHEE 2 MO ASA) EEERE)
BOK1 SOYBEAN OIL FUTR May21 27
CK1 CORN FUTURE May?21 54
CTK1 COTTON NO.2 FUTR May21 16
KCK1 COFFEE 'C' FUTURE May21 25
KR4175R300 2021-03 &M= 58
KWK1 KC HRW WHEAT FUT May21 14
SBK1 Sugar May21 25
SK1 SOYBEAN FUTURE May21 49
SMK1 SOYBEAN MEAL FUTR May21 30
WK1 WHEAT FUTURE(CBT) May21 26
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