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0.00 0.50 1.00 1.49.71.99
-325.66 -

-651.31 -

-976 97 -

2.49 2.99

3.48 3.

08




3. ALtz

CLK6
CONG6
HOK6
NGK6
XBK6

A
2y 2o

-976.97 -

-1,302.62

810.02

607.51

405.01

202.50

0.00

—202.50

—405.01

—607.51

-810.02

.00

TEHS(Z| & Ao &= (
WTI CRUDE FUTURE MAY16
BRENT CRUDE FUTR JUL16
NY Harb ULSD Fut MAY16
NATURAL GAS FUTR MAY16
GASOLINE RBOB FUT MAY16

ol &= (VaR : 99% A2 +& 1027| &)

7424

XBK6—-GASOLINE RBOB FUT MAY16

0.37 0.73 1107146 1.83 219 256 2.92

7424



Rl

ne me

2016-03-22
2016-03-21

N o

M

ol w54 M= 0 0 0
=

= 2ol A

BOK6-SOYBEAN OIL FUTR MAY16

580.36
435.27
29018 - S
_145.09
=
z 0.00
%5 0.00 8.36 16.71 25.07.-33.42 41.78 50.13 58.49 66,84
-145.09
-290.18
—43527 -
-580.36
74
CK6—CORN FUTURE MAY16
1,587.42
1,190.57 -
793.71 -
. 396.86 -
ol
\_‘Lr 0.00
fﬂ 0.00 91.75 183.50 275.25/367.00 458.75 550.50 642.25 734.00
-396.86 -




od
=S
I

ol
4l

—793.71

-1,190.57 -

—-1,687.42 ~

275.15

206.37

137.58

68.79

0.00

-68.79

-137.58

—-206.37

—-275.15

484.50

363.38

242.25

121.13

0.00

-121.13

—242.25

—-363.38

7424

CTK6—COTTON NO.2 FUTR MAY16

14.29 28.58 42.87-57.16 71.45 85.74 100.03 114.

7474

KCK6-COFFEE "C" FUTURE MAY16

.00

—ARA RN

33.58 67.15 100.737134.30

167.88 201.45 235.03 268.

32

60



od
=S
I

ol
4l

—-484.50 ~

198.27

KWK6-

7t4

KC HRW WHEAT FUTURE(KCB) MAY16

148.70 |

99.14 r

49.57

0.00

0.00

—-49.57

-99.14

-148.70 -

-198.27

117.38 234.75 352.137469.50 586.88 704.25 821.63 939.

837.28

742

SBK6-Sugar #11 (WORLD) MAY16

627.96

418.64

209.32 r

0.00

0.00
-209.32 -

~418.64 -

—627.96

—837.28

3.99

7.99 11981597 19.96 23.96 27.95 31

7t4

SK6-SOYBEAN FUTURE MAY16

00

94



N Y I B R R A N IR

1,245.01

933.76

622.51

311.25 |

0.00

0.00 224.38 448.75673.137897.50 1,121. 1,346. 1,570. 1,795.

31195 |- 88 25 63 0

(@)

-622.51 -

—933.76

-1,245.01

7t4

SMK6-SOYBEAN MEAL FUTR MAY16

547.48

410.61

273.74

136.87 e

0.00

0.00 66.65 133.30 199.957266.60 333.25 399.90 466.55 533.

-136.87

—273.74

-410.61

—547.48

7424

WK6-WHEAT FUTURE(CBT) MAY16
643.27 -

482.46 -

20



__160.82 -
ol
Z 0.00
SL 0.00 115.75 231.50 347.257463.00 578.75 694.50 810.25 926.00
-160.82 -
-321.64 -
—482.46 ——-- -
-643.27 <
7+
3. ALE|2YE £l =t S (= i &Alof A2 (S| i atel)
BOK6 SOYBEAN OIL FUTR MAY16 46
CK6 CORN FUTURE MAY16 127
CTK6 COTTON NO.2 FUTR MAY16 22
KCK6 COFFEE "C" FUTURE MAY16 39
KWK6 KC HRW WHEAT FUTURE(KCB) MAY16 16
SBK6 Sugar #11 (WORLD) MAY16 67
SK6 SOYBEAN FUTURE MAY16 100
SMK6 SOYBEAN MEAL FUTR MAY16 44
WK6 WHEAT FUTURE(CBT) MAY16 51
4. TpMARE S| F| O &AM AIFAH(VaR : 99%A 2= 1027|F) (che|:eiotel



