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KR4111R40001 2021-04 A MEEXPZNE M S 1
7| EXt4te| HE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1 -1 -1 -1 -1 -1 -1
-5.33% -1 -1 -1 -1 -1 -1 -1
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
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5.33% 1 1 1 1 1 1 1
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25,727.50

19,295.63

12,863.75

—~ 6,431.88

ol
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E, 0.00 . r

ol 0.00 102.50 205.00
M -6,431.88

307.50 410.00

512.50

615.00

717.50

820.00

-12,863.75

-19,295.63

-25,727.50
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KR4201R44127-2021-04 §412.5

41,868.75

31,401.56

20,934.38

— 10,467.19

a 0.00 ; .
ol 0.00 103.13 206.25

309.38 412.50

515.63

618.75

721.88

825.00

M -10,467.19

-20,934.38

-31,401.56

-41,868.75




33,312.50

24,984.38

16,656.25

8,328.13

KR4301R44109-2021-04 3410

=l
EEE 0.00 T T T T T T ]
35 0.00 102.50 205.00 30M.00 512.50 615.00 717.50 820.00
-8,328.13
-16,656.25 /
-24,984.38 /
-33,312.50
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KR4201R44101 2021-04 2410 1,645
7| £AHLO] HEY
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 943 899 850 797 741 683 623
-5.33% 803 741 676 609 541 471 401
-2.67% 572 497 421 345 269 192 116
0% 235 157 78 0 -78 -157 -235
2.67% -207 -278 -350 -424 -498 -574 -649
5.33% -737 -794 -855 -918 -984 -1,052 -1,122
8.00% -1,335 -1,375 -1,422 -1,472 -1,527 -1,585 -1,645
KR4201R44127 2021-04 =2412.5 2,601
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,429 1,362 1,288 1,208 1,122 1,032 938
-5.33% 1,229 1,133 1,032 928 820 711 600
-2.67% 889 770 650 528 406 284 161
0% 383 255 128 0 -128 -255 -383
2.67% -294 -413 -534 -657 -780 -905 -1,030
5.33% -1,121 -1,220 -1,324 -1,432 -1,543 -1,657 -1,773
8.00% -2,065 -2,137 -2,218 -2,306 -2,400 -2,498 -2,601
KR4301R44109 2021-04 %410 1,926
EL N
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,737 -1,758 -1,784 -1,814 -1,848 -1,885 -1,926
-5.33% -936 -979 -1,026 -1,076 -1,128 -1,182 -1,238
-2.67% -270 -334 -398 -463 -528 -594 -660
0% 204 136 68 0 -68 -137 -205
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38.56

25.71

12.85

0.00

.00
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-38.56

-51.41

16.10

12.07

8.05

4.02

-8.05

-12.07

-16.10

72

OHHIH1-P118-HSCEI

T 1

00

T

138.25

276.50 414.75 553.00 691.25 829.50 967.75 1,106.00




3.ALUE[RE £ EHS(ZIHEH 0 4=)
HCH1 HSCEI Futures Mar21
OHHIH1-C11HSCEI
OHHIH1-C11HSCEI
OHHIH1-P11HSCEI
OHHIH1-P11HSCEI

4. P4 EF| Zt= oY= H(VaR : 99% L 2|+

=
=

0TI E)

m
40
s
2
o

100




AL 2021-03-18
7|24 2021-03-17

1 Aot3Y

T&= Heithe A2l aff ==
Mt f7t5d A 0 0 A9
tllgr /t5H =4 0 0Zu
Mt =5t ME 0 0 0 2o
=4 f715d 2¥ 10 0 10 =9
A t5H 34 139 -139 ALY
= E35} ME 0 3,903 -3,903 Q|
2. BI|NHO| £YPE
OESXH1-C3700-EURO STOXX 50
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M -17.32
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OESXH1-P3700-EURO STOXX 50

.00

0.35 0.70 1.05 1.40 1.75 2.10 2.45
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OESXH1-P3725-EURO STOXX 50

.00

0.48 0.95 1.43 1.90 2.38 2.85 3.33
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1 Aot3Y

el &
il w7158 M= 0 0 0 &
ol #7158 =M 0 0 0Ly
+A w7158 M= 4,747 0 4,747 ELY
A f7t5d =M 2,671 8,523 -5,852 ALK
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=

KR4101R60000-2021-06 I A 1| 200X| =M &

4,747.20

3,560.40

2,373.60

—~ 1,186.80

— 0.00 T T T ¢ T T T
ol 0.00 103.20 206.40 309.60 412.80 516.00 619.20 722.40 825.60

-1,186.80

-2,373.60

-3,560.40

-4,747.20 -
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KR4201R44309-2021-04 2430

3,225.00

2,418.75

1,612.50

— 806.25

— 0.00 T T T ' T T T )
ol 0.00 107.50 215.00 322.50 430.00 537.50 645.00 752.50 860.00

-806.25

-1,612.50

-2,418.75
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5,298.13

3,973.59

2,649.06

1,324.53

0.00

0.00

108.13

216.25 324.38 865.00

432.50 540.63 648.75 756.88

-1,324.53

o~

-2,649.06

-3,973.59

o~

-5,298.13
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KR4301R44109-2021-04 3410

1,640.00

1,230.00

820.00

410.00

o~

0.00
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00

102.50

T T T T T T T

205.00 307.50 410.00 512.50 615.00 717.50 820.00

-410.00

-820.00

-1,230.00

-1,640.00
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KR4301R44125-2021-04 5412.5

1,031.25

773.44

515.63

257.81

0.00

0.

-257.81

-515.63

-773.44

-1,031.25

~

721.88 825.00

T T T Y T T

103.13 206.25 309.38 412.50 515.63 618.75
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KR4101R60000 2021-06 ZALI|200K| =M E 381
JELNENEE
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -381 -381 -381 -381 -381 -381 -381
-5.33% -254 -254 -254 -254 -254 -254 -254
-2.67% -127 -127 -127 -127 -127 -127 -127
0% 0 0 0 0 0 0 0
2.67% 127 127 127 127 127 127 127
5.33% 254 254 254 254 254 254 254
8.00% 381 381 381 381 381 381 381
KR4201R44309 2021-04 =430 157
JEL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 61 59 56 53 49 44 39
-5.33% 56 52 47 42 36 30 23
-2.67% 45 39 32 25 17 10 2
0% 26 17 9 0 -9 -18 -27
2.67% -5 -14 -24 -34 -43 -53 -63
5.33% -48 -57 -67 -77 -87 -96 -106
8.00% -102 -111 -120 -129 -138 -147 -157
KR4201R44325 2021-04 24325 247
JELNEEEY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 92 89 84 79 73 66 58
-5.33% 85 79 71 63 54 45 34
-2.67% 69 59 49 38 26 14 1
0% 40 27 14 0 -14 -29 -43
2.67% -5 -21 -36 -52 -68 -83 -99
5.33% -70 -86 -103 -119 -135 -151 -167
8.00% -155 -170 -185 -200 -216 -231 -247
KR4301R44109 2021-04 %2410 95
EL N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 85 87 88 89 91 93 95
-5.33% 46 48 51 53 56 58 61
-2.67% 13 16 20 23 26 29 33
0% -10 -7 -3 0 3 7 10
2.67% -24 -21 -18 -15 -12 -9 -6
5.33% -30 -29 -27 -25 -23 -20 -18
8.00% -33 -32 -31 -30 -28 -27 -25
KR4301R44125 2021-04 24125 62

7| =Rt s




74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 56 57 58 58 59 60 62
-5.33% 31 32 34 35 37 38 40
-2.67% 10 11 13 15 17 19 21

0% -6 -4 -2 0 2 4 6

2.67% -16 -14 -13 -11 -9 -7 -5
5.33% -21 -20 -19 -17 -16 -14 -13
8.00% -23 -23 -22 -21 -20 -19 -18
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AOFEKRX300Q1H A o (FEAL-THAMH)

{2l CH &
Mt = B 0 0 Ly
A f7t5H M2 2,633 0 2,633 &Ly
2. @7 AHe 2ol F=
KR4108R60005-2021-06 KRX300 M &
2,633.12
1,974.84
1,316.56
—_— 658.28
=l
i[ 0.00 T T T 7 T T T
or 0.00 470.20 940.40 1,410.60 1,880.80 2,351.00 2,821.20 3,291.40 3,761.60
<‘IJ -658.28
-1,316.56
-1,974.84
-2,633.12 -
A
|
3. AlLtE|E 2R ZHEE A M L4TH) (- a2l
KR4108R60005 2021-06 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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i oo
Mt = B 0 0 0
It 28 |ag 0 0 0 &9
Mt &2t ME 0 0 0|&e
A 2715dH M= 1,101 0 1,101
A e e L 1,305 0 1,305 ZtQ
A =i = 0 67 -67 &<
2. 97| A1 He| &R E
VNCH1-VN30 Index Future MAR21
1,100.96
825.72
550.48
— 27524
od
:;E 0.00 : : : : . . ;
ol 0.00 296.55 593.10 889.65 1,186.20  1,482.75  1,779.30  2,075.85  2,372.40
M -275.24
-550.48
-825.72
-1,100.96 -
7t
3. ALE|2E 2R ZHF(X[CHEHU L) (THS|- 24 TLR)
2.5504E+11 VN30TR Index(EUR) 104
FX21020Z05. KRW/EUR 26-03-21E 5
VNCH1 VN30 Index Future MAR21 88
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252.24

126.12

0.00

CLK1-WTI CRUDE FUTURE May21

0.00

-126.12

-252.24

-378.35

-504.47

344.71

229.81

114.90

0.00

16.22

32.43 48.65 64.86 81.08

97.29 113.51
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CON1-BRENT CRUDE FUTR Jul21

0.00

-114.90

-229.81

-344.71

-459.62

16.80

33.59 50.39 67.18 83.98

100.77 117.57

134.36




HOK1-NY Harb ULSD Fut May21

180.06

135.05

90.03

45.02

.00 0.48

-90.03

-135.05

-180.06

347.66

231.77

115.89

344.24

229.49

114.75

0.00

-229.49

-344.24

-458.99

74

KR4175R40006-2021-04 E2{ME

~

o~

~

.00 282.65

1,130.6 1,413.25 1,695.90

T 1

1,978.55 2,261.20

565.30 847.95

.

72

NGK21-NATURAL GAS FUTR May21




QSK1-Low Su Gasoil G Mar21

179.94
134.96 /
89.97 /
— 4499 /
8 /
Er_ 0.00 ; : : : : : :
ol 0.00 135.25 270.50 405V541'.00 676.25 811.50 946.75 1,082.00
M -44.99
-89.97 //
-134.96
-179.94
77
XBK1-GASOLINE RBOB FUT May21
195.46 /
146.59
97.73 /
— 4886 /
& /
EE 0.00 : : : : : : ]
ol .00 0.53 1.05 1.58 2.10 2.63 3.15 3.68 4.20
W4 -48.86 /
-97.73
-146.59 /
-195.46
!
3. ALE|2E &R ZHF(X[CHEHULZH) (THS|: 24 TLR)
CLK1 WTI CRUDE FUTURE May21 40
CON1 BRENT CRUDE FUTR Jul21 37
HOK1 NY Harb ULSD Fut May21 14
KR4175R400 2021-04 =i M= 37
NGK21 NATURAL GAS FUTR May21 37
QSK1 Low Su Gasoil G Mar21 14
XBK1 GASOLINE RBOB FUT May21 16
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404.06

303.05

202.03

101.02

0.00

-101.02

-202.03

-303.05

-404.06

674.73

506.05

337.36

168.68

0.00

-168.68

-337.36

-506.05

-674.73

BOK1-SOYBEAN OIL FUTR May21

0.00

13.77

27.55 41.32 55.09 68.86

82.64 96.41

72

CK1-CORN FUTURE May21

0.00

138.56

277.13 415.69 554.25 692.81

831.38 969.94

1,108.50




A

A

CTK1-COTTON NO.2 FUTR May21

192.40

144.30

96.20

48.10

-96.20

-144.30

-192.40

335.51

251.64

167.76

83.88

559.65

373.10

186.55

-373.10

-559.65

-746.20

/

T 1

.00 21.73 43.46 65.19 86.92 108.65 130.38 152.11 173.84

/

/

717

KCK1-COFFEE 'C' FUTURE May21

/

/

/

.00 33.63 67.25 100.88 134.50 168.13 201.75 235.38

/

/

72

KR4175R40006-2021-04 S ME

.
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0.00 282.65 565.30 847.95 1,130.6 1,413.25 1,695.90 1,978.55 2,261.20
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168.12

126.09

84.06

42.03

0.00

-42.03

-84.06

-126.09

-168.12

242.67

161.78

80.89

0.00

-80.89

-161.78

-242.67

-323.57

-315.28

-472.93

-630.57

KWK1-KC HRW WHEAT FUT May21

/

.00 152.06

T T

304.13

456.19 608.25 760.31

T

912.38

1,064.44

T 1

1,216.50

/

/

74

SBK1-Sugar May21

/

.00 4.08

8.15

12.23 16.30 20.38

24.45

28.53 32.60

/

/

72

SK1-SOYBEAN FUTURE May21

/

.00 355.81

T T

711.63

1,067.44 ,423.25 1,779.06

T

2,134.88

T 1

2,490.69 2,846.50




359.10

269.32

179.55

—~ 89.77

— 0.00

SMK1-SOYBEAN MEAL FUTR May21

/
/
/
/

ol 0.00 101.53 203.05 304.58 406.10 507.63 609.15 710.68 812.20
M -89.77

/

-179.55 /
-269.32
-359.10
74
WK1-WHEAT FUTURE(CBT) May21
322.16 /
241.62
161.08 /
—~ 80.54 /
& /
o 00 : : : : : : :
ol 0.00 161.75 323.50 485.25/647'.00 808.75 970.50 1,132.25  1,294.00
M -80.54
-161.08 /
-241.62 /
-322.16
e
3. AlLtE| @8 £l T XS (A|H & A0 A ) ECEEIE)
BOK1 SOYBEAN OIL FUTR May21 32
CK1 CORN FUTURE May?21 54
CTK1 COTTON NO.2 FUTR May21 15
KCK1 COFFEE 'C' FUTURE May21 27
KR4175R400 2021-04 Ee{ M= 60
KWK1 KC HRW WHEAT FUT May21 13
SBK1 Sugar May21 26
SK1 SOYBEAN FUTURE May21 50
SMK1 SOYBEAN MEAL FUTR May21 29
WK1 WHEAT FUTURE(CBT) May21 26
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