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-8.00% 1,045 1,011 977 942 908 873 839
-5.33% 797 764 730 696 662 628 593
2.67% 455 431 405 377 348 319 289
0% 49 35 19 0 21 43 67
2.67% -391 397 405 416 429 444 461
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0% 466 331 174 0 -189 -391 -603
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5.33% 14 -18 22 -26 -30 35 -39
2.67% 1 1 3 4 6 8 11
0% 0 0 0 0 0 1 2
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 0 0 0 0 0 0
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2.67% 14 29 47 69 94 122 152
0% 9 7 5 0 7 15 27
2.67% 10 10 9 9 8 6 4
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VNCZ0-VN30 Index Future Dec20
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AR £3} M 0 0 0 &l
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A £3} ME 0 873 -873 EtQ|

1,248.86

936.64

624.43

312.21

0.00 . . T
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362.97

w/tsd

{7152

CLF1-WTI CRUDE FUTURE Jan21

272.23

181.49

90.74

0.00

-90.74

.00

11.34

22.67 34.01 45.34 56.68

68.01

79.35

-181.49

-272.23

-362.97 -

279.35

COH1-BRENT CRUDE FUTR Mar21

186.23

93.12

0.00

-93.12

.00

11.99

23.98 35.96 47.95 59.94

71.93

83.91

95.90
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131.50

98.62

65.75
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-98.62

-131.50

221.32
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-110.66

-165.99
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.00 0.34 0.69 1.%37 1.71 2.06 2.40 2.74
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KR4175QC0002-2020-12 &H2{ME
.00

276.65 553.30 829.95 1,106.60.1,383.25 1,659.90 1,936.55 2,213.20

AN

AN

N



-221.32 |

5.76

74
NGF21-NATURAL GAS FUTR Jan21
672.65 //
448.44 /
224.22 /
0-00 T T T T T T 1
0.00 0.72 1.44 Z.MSS 3.60 4.32 5.04
-224.22 /
-448.44 /
-672.65
-896.87
74
QSF1-Low Su Gasoil G Jan21
133.68 /
100.26 /
66.84 /
33.42 /
0-00 T T T T T T 1
0.00 97.50 195.00 292.50 90.00 487.50 585.00 682.50 780.00
-33.42 /
-66.84 /
-100.26
-133.68



XBF1-GASOLINE RBOB FUT Jan21

119.32
89.49
59.66
29.83
o
;E 0.00 T T T 1 T T T 1
2{5 0.00 0.31 0.62 0.93 1.24 1.55 1.86 2.17 2.48
-29.83
-59.66
-89.49
-119.32 -
77
3. AlLt2| 2 &R XHE (X[ &0 H=H) (T EH TR
CLF1 WTI CRUDE FUTURE Jan21 29
COH1 BRENT CRUDE FUTR Mar21 30
HOF1 NY Harb ULSD Fut Jan21 11
KR4175QC0(2020-12 &M E 18
NGF21 NATURAL GAS FUTR Jan21 72
QSF1 Low Su Gasoil G Jan21 11
XBF1 GASOLINE RBOB FUT Jan21 10

o| Z|CH£H 0| =AU (VaR : 99% M 2| +=F, 10U 7| F)

FE
4
i3
ra
{0

946



|2 2020-12-02

J|&Y 2020-12-01

O 22| 2N A LS A (xHH -THd

=

o

<A

282.86

212.15

141.43

70.72

0.00

-70.72

-141.43

-212.15

-282.86

24.80

18.60

12.40

6.20

0.00

-6.20

w/tsd

{7152

BOF1-SOYBEAN OIL FUTR Jan21

0.00

9.37

18.75 28.12 37.49 46.86 56.24

65.61

74198

BOH1-SOYBEAN OIL FUTR Mar21

.00

9.32

18.64 27.95 37.27 46.59 55.91

65.22

74.54




-12.40

-18.60

-24.80

591.12

443.34

295.56

147.78

-295.56

-443.34

-591.12

160.32

120.24

80.16

-80.16

-120.24

CH1-CORN FUTURE Mar21

pd

54.11 72.15 90.19

.00 106.50 213.00 319.50 26.00 532,50 639.00 74550 852.00
742
CTH1-COTTON NO.2 FUTR Mar21
.00 18.04 36.08 108.23 126.26 144.30

pd

pd

vd



KCH1-COFFEE 'C' FUTURE Mar21

192.39

128.26

64.13

4 0.00

.00 30.83 61.65 92.48 2330 154.13 184.95 215.78 246.60

-64.13

-128.26

-192.39

-256.53

KR4175QC0002-2020-12 &M=

431.57

323.68

AN

.00 276.65 553.30 829.95 1,106.60~1,383.25 1,659.90 1,936.55 2,213.20

-323.68

-431.57



KWH1-KC HRW WHEAT FUT Mar21

151.81 /

113.85 /

37.95 /

0.00 T T T T T T
0.00 136.75 273.50 410.25 47.00 683.75 820.50 957.25 1,094.00

-37.95 /
-75.90

-113.85 /

-151.81

SBH1-Sugar Mar21

305.02 /

228.77 /

76.26 /

0.00 T T T T T T
0.00 3.63 7.26 10.88 14.51 18.14 21.77 25.39

29.02

SF1-SOYBEAN FUTURE Jan21



-332.98

-499.47

-665.96

402.00

301.50

201.00

100.50

-201.00

-301.50

-402.00

292.24

219.18

146.12

e

.00 292.13 584.25 876.38 1,168.50 1,460.63 1,752.75 2,044.88 2,337.00

SMF1-SOYBEAN MEAL FUTR Jan21

pd

.00 97.63  195.25 292.88 90.50 488.13 585.75 683.38

781.00

WH1-WHEAT FUTURE(CBT) Mar21




ol
;E 0.00 T T T 1 T T T 1
%5 0.00 146.25 292.50 438.75 585.00 731.25 877.50 1,023.75 1,170.00
-73.06
-146.12
-219.18
-292.24 -
7
3. AUE|E 2 Z=HS (=L E=A) (THel:E 220
BOF1 SOYBEAN OIL FUTR Jan2l 23
BOH1 SOYBEAN OIL FUTR Mar21 2
CH1 CORN FUTURE Mar21 47
CTH1 COTTON NO.2 FUTR Mar21 13
KCH1 COFFEE 'C' FUTURE Mar21 21
KR4175QC0(2020-12 Ee&HM = 35
KWH1 KC HRW WHEAT FUT Mar21 12
SBH1 Sugar Mar21 24
SF1 SOYBEAN FUTURE Jan21 53
SMF1 SOYBEAN MEAL FUTR Jan21 32
WH1 WHEAT FUTURE(CBT) Mar21 23
4. il YEo| oMo 4SH(VaR : 99% 42| +F,10U7|F) (THRl:= 220
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