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-388.60

132.23

99.17

66.12

33.06

-66.12

-99.17

-132.23

217.92

163.44

108.96

54.48

-108.96

-163.44

HOH1-NY Harb ULSD Fut Mar21

pd

.00

0.36 0.72 1.M44 1.80 2.16 2.52 2.88

KR4175QC0002-2020-12 M=

~

.00

272.40 54480 817.20 1,089.60.1,362.00 1,634.40 1,906.80 2,179.20

AN

AN

N



-217.92

671.19

503.39

335.59

-335.59

-503.39

-671.19

138.36

103.77

69.18

-69.18

-103.77

-138.36

NGH21-NATURAL GAS FUTR Mar21

5.14

DO 0.64 1.29 1.%57 3.21 3.86 4.50
74
QSH1-Low Su Gasoil G Mar21

.00

105.75 211.50

317.25 23.00 528.75

634.50

740.25 846.00




XBH1-GASOLINE RBOB FUT Mar21

122.32
91.74
61.16
30.58
=
;E 0.00 T T T 1 T T T 1
2{5 0.00 0.34 0.67 1.01 1.34 1.68 2.01 2.35 2.68
-30.58
-61.16
-91.74
-122.32 -
E:
3. AlLt2| 2 &R XHE (X[ &0 H=H) (=4 OkR
CLH1 WTI CRUDE FUTURE Mar21 25
COH1 BRENT CRUDE FUTR Mar21 31
HOH1 NY Harb ULSD Fut Mar21 11
KR4175QC0(2020-12 Ete{M = 17
NGH21 NATURAL GAS FUTR Mar21 54
QSH1 Low Su Gasoil G Mar21 11
XBH1 GASOLINE RBOB FUT Mar21 10

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F)



| 2020-12-14

7|24 2020-12-11
12| M AHAE R A D (K H-THEE)

<A

205.02

136.68

68.34

0.00

-68.34

-136.68

-205.02

-273.36

560.96

420.72

280.48

140.24

0.00

-140.24

w/tsd

{7152

BOH1-SOYBEAN OIL FUTR Mar21

0.00

9.48

18.97 28.45 37.93 47.41

56.90 66.38

CH1-CORN FUTURE Mar21

0.00

105.31

210.63 31594 ~7421.25 526.56 631.88 737.19

842.50




242.10

-280.48 //
-420.72
-560.96
7t4
CTH1-COTTON NO.2 FUTR Mar21
123.56 /
92.67 /
61.78 /
30.89 /
0-00 T T T T T T 1
000 1857 3713 5570 77426 9283 111.39 129.96 148.52
-30.89 /
-61.78 /
-92.67
-123.56
74
KCH1-COFFEE 'C’' FUTURE Mar21
150.92 //
100.61 /
50.31 /
0-00 T T T T T T 1
0.00 3026 6053 90.79 ~121.05 151.31 181.58 211.84
-50.31 /
-100.61 /
-150.92 /




-318.71

-424.94

156.36

117.27

78.18

-78.18

-117.27

-156.36

KR4175QC0002-2020-12 &M=

~

.00 272.40 54480 817.20 1,089.60.1,362.00 1,634.40 1,906.80 2,179.20

KWH1-KC HRW WHEAT FUT Mar21

pd

.00 140.88 281.75 422.63 63.50 704.38 845.25 986.13 1,127.00




307.45

SBH1-Sugar Mar21

230.59

153.73

76.86

pd

0.00

-76.86

.00

3.67 7.33 11.00 14.66 18.33 21.99 25.66 29.32

-153.73

-230.59

-307.45

568.52

SH1-SOYBEAN FUTURE Mar21

426.39

284.26

142.13

0.00

-142.13

-284.26

-426.39

-568.52

e

.00

289.69 579.38 869.06 1,158.75 1,448.44 1,738.13 2,027.81 2,317.50

SMH1-SOYBEAN MEAL FUTR Mar21



3. A|L}2| 2

248.20

165.46

82.73

pd

0.00
0.00

-82.73

94.85 189.70

284.55 79.40 47425 569.10 663.95 758.80

-165.46

-248.20

-330.93

298.03

WH1-WHEAT FUTURE(CBT) Mar21

223.52

149.01

74.51

0.00

pd

0.00

149.13  298.25

447.38 96.50 745.63 894.75 1,043.88 1,193.00

-74.51

-149.01

-223.52

-298.03

BOH1
CH1

CTH1
KCH1

AL
g &9

i
AEHEE RN CEEE)
SOYBEAN OIL FUTR Mar21 22

CORN FUTURE Mar21 45

COTTON NO.2 FUTR Mar21 10

COFFEE 'C' FUTURE Mar21 16
KR4175QC0(2020-12 Ete{ M= 34



KWH1 KC HRW WHEAT FUT Mar21
SBH1 Sugar Mar21

SH1 SOYBEAN FUTURE Mar21
SMH1 SOYBEAN MEAL FUTR Mar21
WH1 WHEAT FUTURE(CBT) Mar21

4. it EEF9| oo d=H(VaR : 99% 42| +F,10U7|F)
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