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77.70 /
38.85 /
0.00 r . . r . . ,
0.00 0.42 0.85 1.27 1.69 2.11 2.54 2.96 3.38
-38.85 /
-77.70 /
-116.56
-155.41
7}
KR4175R20008-2021-02 S ME
243.27 \\
162.18 \
81.09 \
0.00 r . . . . . .
0.00 279.63 559.25 838.88 1,118.5 1,398.13  1,677.75  1,957.38  2,237.00
-81.09 \
-162.18 \
-243.27 \
-324.37
74
NGH21-NATURAL GAS FUTR Mar21
434.22 //
289.48 /
144.74 /
0.00 r . . r . . ,
0.00 0.70 1.40 2.09 2.79 3.49 4.19 4.88 5.58
-144.74 /
-289.48 /
-434.22
-578.96



QSH1-Low Su Gasoil G Mar21

117.96 /
78.64 /
— 39.32 /
& /
Er. 0.00 ; : ; : ; : :
ol 0.00 119.81 239.63 35M.25 599.06 718.88 838.69 958.50
M -39.32
-78.64 //
-117.96
-157.28
7t
XBH1-GASOLINE RBOB FUT Mar21
113.80 /
75.86 /
— 3793 /
& /
EE 0.00 : : : ; : : ]
ol 0.00 0.41 0.83 1.24 1.65 2.06 2.48 2.89 3.30
W4 -37.93 /
-75.86
-113.80 /
-151.73
74
3. ALE|2E 2P XHS @ AN ZY) GEEEE)
COK1 BRENT CRUDE FUTR May21 36
CLH1 WTI CRUDE FUTURE Mar21 29
HOH1 NY Harb ULSD Fut Mar21 12
KR4175R200 2021-02 Ef{M = 26
NGH21 NATURAL GAS FUTR Mar21 46
QSH1 Low Su Gasoil G Mar21 13
XBH1 GASOLINE RBOB FUT Mar21 12
4. I HEO| XM HSH(VaR : 99%LE|+F,10Y7|F) (EH|-EHTHR])

570



2021-02-05
2021-02-04

OHac|ZNAHAZT A H (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
\UJ
N
(o))
o

241.29

160.86

80.43

0.00

-80.43

-160.86

-241.29

-321.72

529.47

352.98

176.49

0.00

-176.49

-352.98

-529.47

-705.96

BOH1-SOYBEAN OIL FUTR Mar21

0.00

11.12

22.24 33.36 44.48 55.60

66.72 77.84

88196

72

CH1-CORN FUTURE Mar21

0.00

138.00

276.00 414.00 552.00 690.00

828.00 966.00

1,104.00




A

A

CTH1-COTTON NO.2 FUTR Mar21

101.23 /
67.48 /
33.74 /
0.00 T T T T T T \
0.00 20.25 40.50 60.74 80.99 101.24 121.49 141.73 161.98
-33.74 /
-67.48 /
-101.23
-134.97
7}
KCH1-COFFEE 'C' FUTURE Mar21
206.55 /
154.91 /
103.28 /
51.64 /
0.00 T T T T T T ]
0.00 30.99 61.98 92.96 123.95 154.94 185.93 216.91 247.90
-51.64 /
-103.28 /
-154.91
-206.55
7424
KR4175R20008-2021-02 &2{ME
738.21
553.66 \
369.11 \
184.55 \
0.00 T T T T T T ]
0.00 279.63 559.25 838.88 1,118.5 1,398.13 1,677.75 1,957.38 2,237.00
-184.55 \
-369.11 \
-553.66 \
-738.21



A

KWH1-KC HRW WHEAT FUT Mar21

32.08

130.29 /
86.86 /
43.43 /
0.00 . . . . . . ,
0.00 156.38 312.75 469.13 625.50 781.88 938.25 1,094.63  1,251.00
-43.43 /
-86.86 /
-130.29
-173.71
77
SBH1-Sugar Mar21
252.06 //
168.04 /
84.02 /
0.00 . : . ; ; . .
0.00 4.01 8.02 12.03 16.04 20.05 24.06 28.07
-84.02 /
-168.04 /
-252.06
-336.08
77
SH1-SOYBEAN FUTURE Mar21
506.61 //
337.74 /
168.87 /
0.00 . . . . . . ,
0.00 342.81 685.63 1,028.44 ,371.25  1,714.06  2,056.88  2,399.69  2,742.50
-168.87 /
-337.74 /
-506.61
-675.49



SMH1-SOYBEAN MEAL FUTR Mar21

/

285.84 /
190.56 /

—_ 95.28 /
0.00 T

0.00 108.88 217.75 326.63 435.50 544.38 653.25 762.13 871.00

-95.28 /
190.56

-285.84 /

-381.13

717

WH1-WHEAT FUTURE(CBT) Mar21

/

242.97 /
161.98 /

80.99 /
— 0.00 T T T T T T ]
0.00 162.06 324.13 486.19 648.25 810.31 972.38 1,134.44 1,296.50

-80.99

161.98 /

-242.97 /

-323.96
74

3. MLIZ| 28 £YFZHSE L0 ESH) (SHel- 2ha)
BOH1 SOYBEAN OIL FUTR Mar21 26

CH1 CORN FUTURE Mar21 56
CTH1 COTTON NO.2 FUTR Mar21 11
KCH1 COFFEE 'C' FUTURE Mar21 17
KR4175R200 2021-02 E{ M= 59
KWH1 KC HRW WHEAT FUT Mar21 14
SBH1 Sugar Mar21 27

SH1 SOYBEAN FUTURE Mar21 54
SMH1 SOYBEAN MEAL FUTR Mar21 30
WH1 WHEAT FUTURE(CBT) Mar21 26




o

T 04 S (VaR : 99% M2 4F,1027|F)
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