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KR4111R30002-2021-03 AFME M XI7|EHM B
55.21
41.41
27.60
— 13.80
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i[ 0.00 T 7 T
Or 0.00 41,200.00 82,400.00 123,600.00 164,800.00
<‘IJ -13.80
-27.60
-41.41
-55.21 -
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3. ALE[E & X H F (X[ =40 &= M) (CH|:EHOER)
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
8.00% 4 4 4 4 4 4 4
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VGH1-EURO STOXX 50 Mar21
332.09
221.40
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i[ 0.00 T T T 7 T T T
Sr 0.00 925.00 1,850.00 2,775.00 3,700.00 4,625.00 5,550.00 6,475.00 7,400.00
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-221.40
-332.09
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383.67
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— 0.00

ol 0.00
-127.89

2,953.00

5,906.00
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-255.78

-383.67

-511.55 -

3. AlLta|e 29
HCG1

TZHSE A0S )

HSCEI Futures Feb21

&0 4= (VaR : 99% M E[+=F,10Y7|F)

m
40
1T
2
o

1

!

m
0

1
0
o

!

d
r

7



AL 2021-02-24
7|24 2021-02-23

1
D
1z
Tt
%
El

0=
ogt

2.

el Cho

7/t

rx

0

oo oo
(s

7715

o

108,585

-108,585

ol AHe| 2o

KR4201R34177-2021-03 2417.5

15,030.00

11,272.50

7,515.00

—~ 3,757.50

ol
=|
E, 0.00 . r

ol 0.00 104.38 208.75
M -3,757.50

313.13 417.50

521.88

626.25

730.63

835.00

-7,515.00

-11,272.50

-15,030.00

KR4201R34201-2021-03 420

58,905.00

72

44,178.75

29,452.50

— 14,726.25

a 0.00 ; .
ol 0.00 105.00 210.00

315.00 420.00

525.00

630.00

735.00

840.00

M -14,726.25

-29,452.50

-44,178.75

-58,905.00




34,650.00

25,987.50

17,325.00

—~ 8,662.50

— 0.00

M -8,662.50

-17,325.00

-25,987.50

-34,650.00

0.

KR4301R34209-2021-03 3420

00 105.00 210.00 315.00 420.00 525.00 630.00

735.00

840.00

3. A2 29 FRHS @2 MUY TY) 43+ 2l)
KR4201R34177 2021-03 =417.5 897

ES Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 419 404 386 367 345 321 295
-5.33% 371 346 319 290 260 229 196
-2.67% 277 242 207 170 134 97 59
0% 120 80 40 0 -40 -80 -120
2.67% -107 -145 -184 -223 -262 -301 -341
5.33% -397 -428 -460 -494 -529 -565 -601
8.00% -734 -756 -780 -807 -835 -865 -897
KR4201R34201 2021-03 £420 3,391

ES Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,496 1,446 1,385 1,314 1,234 1,147 1,053
-5.33% 1,340 1,251 1,152 1,046 935 818 697
-2.67% 1,018 889 756 619 480 338 196
0% 463 309 155 0 -155 -310 -465
2.67% -360 -513 -667 -822 -978 -1,133 -1,289
5.33% -1,435 -1,565 -1,699 -1,838 -1,980 -2,124 -2,270
8.00% -2,711 -2,805 -2,909 -3,021 -3,139 -3,263 -3,391
KR4301R34209 2021-03 £420 2,227

ES Y
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,128 -2,136 -2,147 -2,162 -2,180 -2,202 -2,227
-5.33% -1,248 -1,270 -1,298 -1,329 -1,365 -1,403 -1,444
-2.67% -448 -494 -543 -594 -647 -702 -758
0% 193 129 65 0 -65 -130 -195
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— 25564
od
=
:;, 0.00 . . . . ; ; ;
ol 0.00 2,953.00 5,906.00 8,859.00 _~11,812.00 14,765.00 17,718.00 20,671.00 23,624.00
M -255.64
-511.27
-766.91
-1,022.54 -
7t
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45.12
33.84
22.56
— 1128
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L 000 . . r : r . . .
ol 0.00 131.25 262.50 393.75 525.00 656.25 787.50 918.75 1,050.00
M -11.28
-22.56
-33.84
-45.12
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9.24

4.62

-9.24

-13.86

-18.48

1.02

0.77

0.51

0.26

0.86

0.64

0.43

0.21

-0.43

-0.64

-0.86

OHHIG1-C114-HSCEI

00

107.50

215.00 322.50 430.00 537.50 645.00 752.50 860.00

.
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74

OHHIG1-P113-HSCEI

00

3.25

6.50 9.75 13.00 16.25 19.50 22.75 26.00

/

/

72

OHHIG1-P114-HSCEI

.00

5.00

10.00 15.00 20.00 25.00 30.00 35.00 40.00
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M SI5d |ag 0 0 0 ZtQ|
M 7t5d =4 0 0 0 &
Al &3} ME 0 0 0 %9
A e 100 0 100
A 715H 2¥ 10 0 10| &<
A = R =20 138 -138 ALY
A = 2f ME 0 3,919 -3,919 %9
o=
OESXH1-C3700-EURO STOXX 50
31.91
23.93
15.96
7.98
0.00 T T T ; T T T
0.00 16.40 32.80 49.20 65.60 82.00 98.40 114.80
-7.98
-15.96
-23.93
-31.91
7t
OESXH1-C3725-EURO STOXX 50
29.81
22.36
14.90
7.45
0.00 T T T g T T T
0.00 12.83 25.65 38.48 51.30 64.13 76.95 89.78
-7.45
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-29.81
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OESXH1-P3700-EURO STOXX 50
23.93
15.96
7.98
0.00 T T T T T T !
0.00 16.40 32.80 49%60 82.00 98.40 114.80 131.20
-7.98 /
-15.96 /
-23.93
-31.91
7%
OESXH1-P3725-EURO STOXX 50
44.33
33.25
22.17
11.08
0.00 T T T T T T ]
0.00 19.08 38.15 57%30 95.38 114.45 133.53 152.60
-11.08 /
-22.17 /
-33.25
-44.33
7
VGH1-EURO STOXX 50 Mar21
74.79 //
49.86 /
24.93 /
0.00 T T T T T T !
.00 925.00 1,850.00 2,77%0.00 4,625.00 5,550.00 6,475.00 7,400.00
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-49.86
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OESXH1-C37EURO STOXX 50 3
OESXH1-C37EURO STOXX 50 2
OESXH1-P37 EURO STOXX 50 3
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= N |

el &
il w7158 M= 0 0 0 &
ol #7158 =M 0 0 0Ly
+A w7158 M= 4,892 0 4,892 ALK
A f7t5d =M 3,669 8,806 -5,137 AL}

2. B7|AE &

10

=

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

4,891.53

3,668.64

2,445.76

—~ 1,222.88

— 0.00 T T T ¢ T T T
ol 0.00 104.08 208.15 312.23 416.30 520.38 624.45 728.53 832.60

-1,222.88

-2,445.76

-3,668.64

-4,891.53 -

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

-1,925.00

-3,850.00

-5,775.00

-7,700.00



KR4201R34425-2021-03 442.5

1,106.25

829.69

553.13
— 27656
od
=
EE 0.00 . ; . . ; . .
ol 0.00 110.63 221.25 331.88 442.50 553.13 663.75 774.38 885.00
4l -276.56 \

-553.13 \

-829.69 \

-1,106.25

77
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




3. A2 29 FRHS @ H2 MU YTY) (EH9]:84Btl)
KR4101R30003 2021-03 ZAL200K| =M E 391

JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -391 -391 -391 -391 -391 -391 -391
-5.33% -261 -261 -261 -261 -261 -261 -261
-2.67% -130 -130 -130 -130 -130 -130 -130
0% 0 0 0 0 0 0 0
2.67% 130 130 130 130 130 130 130
5.33% 261 261 261 261 261 261 261
8.00% 391 391 391 391 391 391 391
KR4201R34409 2021-03 £440 310

JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 83 81 78 75 70 64 58
-5.33% 79 75 69 62 55 46 36
-2.67% 68 60 50 39 27 15 1
0% 43 29 15 0 -16 -32 -49
2.67% -5 -23 -41 -60 -78 -97 -117
5.33% -81 -102 -122 -143 -163 -183 -204
8.00% -190 -210 -230 -250 -270 -290 -310
KR4201R34425 2021-03 24425 42

IEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11 10 10 10 9 8 7
-5.33% 10 10 8 7 6 4
-2.67% 8 3 2 0
0% 4 0 -2 -4 -7
2.67% -3 -5 -8 -10 -13 -16
5.33% -10 -13 -16 -19 -22 -25 -28
8.00% -25 -28 -31 -33 -36 -39 -42
KR4301R34175 2021-03 #4175 59

IEL NN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 56 56 56 57 57 58 59
-5.33% 32 33 34 35 36 37 38
-2.67% 11 12 14 15 17 18 20
0% -5 -4 -2 0 2 4 5
2.67% -16 -14 -12 -11 -9 -7 -6
5.33% -21 -20 -19 -17 -16 -15 -13
8.00% -23 -22 -22 -21 -20 -19 -18
KR4301R34209 2021-03 %420 175

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 168 168 169 170 172 173 175
-5.33% 98 100 102 105 108 111 114
-2.67% 35 39 43 47 51 55 60

0% -15 -10 -5 0 5 10 15

2.67% -49 -44 -39 -34 -29 -24 -19
5.33% -67 -63 -60 -56 -51 -47 -43
8.00% -74 -72 -70 -68 -65 -62 -58
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H20=2HEE(H)(x{ A =g -uty)

M FtEH  FUSH 0 0 0
AR £3} ME 0 0 0 %2
A 27t5d =45 H 91,142 0 91,142
A E3} ME 2,221 83,184 -80,963 %9
2. MI|A|He| &=
3. AL E &R THF (XM ESH) (THS|: B4 TER)
FX21020Z05. KRW/USD 24-03-21E 1,617
FX21020Z05. KRW/USD 24-02-21E 5,038
FX21021F00: USD/KRW 24-03-21E 178
IEOOBD8RGM75 *OEEES X EMEN 20| A0 SAISHK]| RS
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A f7t5H M2 2,644 0 2,644 =L
2. @7 AHe 2ol F=
KR4108R30008-2021-03 KRX300 M &
2,643.76
1,982.82
1,321.88
—_— 660.94
=l
i[ 0.00 T T T 7 T T T
or 0.00 472.10 944.20 1,416.30 1,888.40 2,360.50 2,832.60 3,304.70 3,776.80
<‘IJ -660.94
-1,321.88
-1,982.82
-2,643.76 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R30008 2021-03 KRX300 ME 211
7| EX4te| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -211 -211 -211 -211 -211 =211 -211
-5.33% -141 -141 -141 -141 -141 -141 -141
-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% 141 141 141 141 141 141 141
8.00% 211 211 211 211 211 211 211
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7{eiCh &
M {7153 ME 0 0 0
M SI5d |ag 0 0 0 &9
M Szt ME 0 0 0 Ze|
A F7t5dH  ME 1,450 0 1,450
=7 o= A% 1,310 0 1,310 Q|
A E ME 0 581 -581 AtQ|
2. MI|A|He| &=
VNCH1-VN30 Index Future MAR21
1,450.15
1,087.61
725.08
—_ 362.54
&
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
'(l“ -362.54
-725.08
-1,087.61
-1,450.15 -
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3. ALiE| 28 &9

FRHE @2 L0 YTY)
2.5504E+11 VN30TR Index(EUR)
FX21020X05: KRW/EUR 26-02-21E
FX21020X06: KRW/EUR 26-02-21E
FX21020Z01: KRW/EUR 26-02-21E
FX21020Z05. KRW/EUR 26-03-21E
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VN30 Index Future MAR21
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ORI QI AT A D (R H-THEE)

74 efch A
M {7153 ME 0 0 0
A S7t5dH  ME 1,986 455 1,531

COK1-BRENT CRUDE FUTR May21

496.42

372.32

248.21

— 12411

— 0.00 T T T f T
ol 0.00 16.09 32.18 48.27 64.36 80.45 96.54 112.63 128.72

-124.11

-248.21

-372.32

-496.42 -

72

CLK1-WTI CRUDE FUTURE May21

305.92

203.95

—~ 101.97

— 0.00 T T T ¢ T
ol 0.00 15.35 30.70 46.05 61.40 76.75 92.10 107.45 122.80

-101.97

-203.95

-305.92

-407.89 -



HOK1-NY Harb ULSD Fut May21

171.29

128.47

85.65

42.82

.00 0.46

-85.65

-128.47

-171.29

341.48

227.65

113.83

417.83

278.55

139.28

0.00

-278.55

-417.83

-557.10

74

KR4175R30007-2021-03 Ef2{M S

~

o~

~

.00 277.63

1,110.5 1,388.13 1,665.75

T 1

1,943.38 2,221.00

555.25 832.88

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21
174.71 /
131.03 /
87.36 /
— 43.68
=|
f,r. 0.00 r . . . . . .
ol 0.00 131.50 263.00 394.50 526.00 657.50 789.00 920.50 1,052.00
M -43.68

-87.36 //
-131.03

-174.71

74

XBK1-GASOLINE RBOB FUT May21

134.20 //
89.46 /

— 4473

=

) 0.00 . ; ; .

ol 0.00 0.48 0.96 1.44 1.92 2.40 2.88 3.36 3.84

(‘IJ -44.73 /
-89.46
-134.20 /
-178.93
74
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