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81.16

0.00

-81.16

-162.31

-243.47

-324.63

446.06

297.37

-297.37

-446.06

-594.75

HOH1-NY Harb ULSD Fut Mar21

.00 0.43
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~

.00 279.85

1,119.4 1,399.25 1,679.10

T 1

1,958.95 2,238.80

559.70 839.55

.

72

NGH21-NATURAL GAS FUTR Mar21

.00 0.72




QSH1-Low Su Gasoil G Mar21

160.66
120.50 /
80.33 /
— 4017 /
& /
Er_ 0.00 ; : ; : ; : :
ol 0.00 122.31 244.63 36M.25 611.56 733.88 856.19 978.50
M -40.17
-80.33 //
-120.50
-160.66
7t
XBH1-GASOLINE RBOB FUT Mar21
151.82 /
113.87
75.91 /
— 37.96 /
& /
o 00 : : : : : : ]
ol 0.00 0.41 0.83 1.24 1.65 2.06 2.48 2.89 3.30
W4 -37.96 /
-75.91
-113.87 /
-151.82
!
3. ALE|2E &R ZHF(X[CHEHU L) (THS/- 24 TLR)
COK1 BRENT CRUDE FUTR May21 36
CLH1 WTI CRUDE FUTURE Mar21 30
HOH1 NY Harb ULSD Fut Mar21 13
KR4175R200 2021-02 Ef{M = 26
NGH21 NATURAL GAS FUTR Mar21 48
QSH1 Low Su Gasoil G Mar21 13
XBH1 GASOLINE RBOB FUT Mar21 12
4. I HEO| XM HSH(VaR : 99%LE|+F,10Y7|F) (THS|: =4 TER)



2021-02-09
2021-02-08

OHac|ZNAHAZT A H (X H-THYH)

1 Aot3Y

el Cho

7/t

rx

7715

rx
Mo | Mo
w
N
Ul
[o)e]

323.10

242.32

161.55

80.77

0.00

BOH1-SOYBEAN OIL FUTR Mar21

0.00

-80.77

-161.55

-242.32

-323.10

701.64

526.23

350.82

175.41

0.00

-175.41

-350.82

-526.23

-701.64

11.17

22.33 33.50 44.66 55.83

66.99 78.16

8932

72

CH1-CORN FUTURE Mar21

0.00

137.13

274.25 411.38 548.50 685.63

822.75 959.88

1,097.00




2h)

r

A

o
21

137.92

103.44

68.96

-68.96

-103.44

-137.92

738.80

554.10

369.40

184.70

0.00

-184.70

-369.40

-554.10

-738.80

CTH1-COTTON NO.2 FUTR Mar21

/

.00

20.69 41.37 62.06 82.74 103.43 124.11 144.80 165.48

/

/

717

KCH1-COFFEE 'C' FUTURE Mar21

/

.00

31.13 62.25 93.38 124.50 155.63 186.75 217.88 249.00

/

/

72

KR4175R20008-2021-02 S ME

o~

.00

279.85 559.70 839.55 1,119.4 1,399.25 1,679.10 1,958.95 2,238.80




A

KWH1-KC HRW WHEAT FUT Mar21

32.84

130.25 /
86.83 /
43.42 /
0.00 . . . . . . ,
0.00 156.31 312.63 468.94 625.25 781.56 937.88 1,094.19  1,250.50
-43.42 /
-86.83 /
-130.25
-173.66
7%
SBH1-Sugar Mar21
257.82 //
171.88 /
85.94 /
0.00 . : . ; ; . .
0.00 4.11 8.21 12.32 16.42 20.53 24.63 28.74
-85.94 /
-171.88 /
-257.82
-343.77
77
SH1-SOYBEAN FUTURE Mar21
673.32 /
504.99 /
336.66 /
168.33 /
0.00 . . . . . . ,
0.00 341.69 683.38 1,025.06 ,366.75  1,708.44  2,050.13  2,391.81  2,733.50
-168.33 /
-336.66 /
-504.99
-673.32




376.70

282.52

188.35

— 9417

— 0.00

-94.17

SMH1-SOYBEAN MEAL FUTR Mar21

////
////'
////’
////’

2|r 0.00 107.63 215.25 322.88 430.50 538.13 645.75 753.38 861.00
i

////’

-188.35 /
-282.52
-376.70
714
WH1-WHEAT FUTURE(CBT) Mar21
240.35 /
160.23 /
— 80.12 /
& /
EE 0.00 . ; ; ; ; ; .
ol 0.00 160.31 320.63 48M.25 801.56 961.88 1,122.19 1,282.50
M -80.12
-160.23 /
-240.35 /
-320.46
714
3. AlLtE|E 2R ZHEE AU 4T H) EERERE)
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 28
SH1 SOYBEAN FUTURE Mar21 54
SMH1 SOYBEAN MEAL FUTR Mar21 30
WH1 WHEAT FUTURE(CBT) Mar21 26




o
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