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5.33% 986 986 986 986 986 986 986
8.00% 1,478 1,478 1,478 1,478 1,478 1,478 1,478
2.529E+11 UBCSFXC1 INDEX_3 280

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -280 -280 -280 -280 -280 -280 -280
-5.33% -186 -186 -186 -186 -186 -186 -186
-2.67% -93 -93 -93 -93 -93 -93 -93
0% 0 0 0 0 0 0 0
2.67% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 280 280 280 280 280 280 280
KR4101M90(2017-09 F A L[200X|=M = 329

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -329 -329 -329 -329 -329 -329 -329
-5.33% -219 -219 -219 -219 -219 -219 -219
-2.67% -110 -110 -110 -110 -110 -110 -110
0% 0 0 0 0 0 0 0
2.67% 110 110 110 110 110 110 110
5.33% 219 219 219 219 219 219 219
8.00% 329 329 329 329 329 329 329
KR4101MCO0 2017-12 B A T[200X| =M = 322

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -322 -322 -322 -322 -322 -322 -322
-5.33% -215 -215 -215 -215 -215 -215 -215
-2.67% -107 -107 -107 -107 -107 -107 -107
0% 0 0 0 0 0 0 0



267% 107 107 107 107 107 107 107
5.33% 215 215 215 215 215 215 215
8.00% 322 322 322 322 322 322 322
KR4201M93(2017-09 2307.5 333

7| Z=Xpete] HEE
7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 43 43 43 43 43 43 43
-5.33% 43 43 43 43 43 43 43
-2.67% 42 42 42 41 41 40 39
0% 4 3 1 0 1 3 4
267% -105 -105 105 105 -106 -106 -106
5.33% 219 219 219 219 219 219 219
8.00% -333 333 -333 -333 -333 333 -333
KR4201M93:2017-09 2310 494

7| Z=Xpeke] HEE
I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 33 33 33 33 33 33 33
- 533% 33 33 33 33 33 33 33
-2.67% 33 33 33 32 32 32 31
0% 8 5 3 0 3 x 8
267% 143 143 143 143 144 144 145
5.33% 319 319 319 319 319 319 319
8.00% 494 494 494 494 494 494 494
KR4301M93(2017-09 Z307.5 705

7| Z=XpLte] HE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 705 705 705 705 705 705 705
-5.33% 437 437 437 437 437 437 437
267% -169 -169 170 171 173 175 176
0% 9 6 3 0 3 7 11
267% 19 19 19 19 19 19 19
5.33% 19 19 19 19 19 19 19
8.00% 19 19 19 19 19 19 19
KR4301M93:2017-09 Z310 87

| ESNENCESE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 87 87 87 87 87 87 87
-5.33% 56 -56 56 56 56 56 56
-2.67% 25 25 25 25 25 25 26
0% 1 1 0 0 0 1 1
267% 6 6 6 6 6 6 5
5.33% 6 6 6 6 6 6 6
8.00% 6 6 6 6 6 6 6
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Al 2017-09-14
7|4  2017-09-13

ojLAR| QI AT AR (HA-THIE)

e 27133

A 7/t

CLX7-WTI CRUDE FUTURE Nov17

750.89
500.59
250.30
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 12.19 24.38 36.56 48.75 60.94 73.13 85.31 97,50
-250.30
-500.59
-750.89
-1,001.18 -
74
COF8-BRENT CRUDE FUTR JAN18
1,400.04
1,050.03
700.02
350.01
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 13.49 26.97 40.46 53.94 67.43 80.91 94.40 107.88
-350.01




-700.02 //
-1,050.03
-1,400.04
7t4
HOX7-NY Harb ULSD Fut Nov17

664.49 /
498.37 /

332.25 /

166.12 /

0-00 T T T T T T 1
0.00 0.43 0.87 1.%73 2.16 2.60 3.03 3.46

-166.12 /

-332.25 /

-498.37

-664.49

7t
KR4175M90002-2017-09 & { M=

465.51 \\

310.34 \

155.17 \

O-OO T T T T T T 1
0.00 282.13 564.25 846.38 1,128. 1,410.63 1,692.75 1,974.88 2,257.00

-155.17 \

-310.34 \

-465.51

N



-620.68 |

NGX7-NATURAL GAS FUTR Nov17

1,470.04 /
1,102.53 /
735.02 /
367.51
& /
=
T 000 . . : : : . .
e 000 077 154 2.%07 384 461 537 614
367.51 /
735.02 /
11,102.53

-1,470.04

XBX7-GASOLINE RBOB FUT Nov17

689.72 /
517.29 /
344.86 /
172.43
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.40 0.80 1.%60 2.00 2.40 2.80 3.20

-517.29 /

-689.72




3. AU E 2P ZHFEI 2L Y= (Eh

CLX7 WTI CRUDE FUTURE Nov17 80

COF8 BRENT CRUDE FUTR JAN18 112
HOX7 NY Harb ULSD Fut Novl7 53
KR4175M90(2017-09 E M= 50
NGX7 NATURAL GAS FUTR Nov17 118
XBX7 GASOLINE RBOB FUT Nov17 55
4. THYNEQ| ATHRUOIAZY(VaR : 99%M =I5 F,1027|F) (Bl 2tel)

761
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Of 12| T M QAT A B (RH-TH

o

o

<A

647.10

w/tsd

{7152

BOZ7-SOYBEAN OIL FUTR DEC17

485.33

323.55

161.78

0.00

-161.78

.00

8.80

17.60 26.39 35.19 43.99 52.79

61.58

70

-323.55

-485.33

-647.10 -

266.24

CTZ7-COTTON NO.2 FUTR DEC17

177.49

88.75

0.00

-88.75

.00

17.28

34.56 51.83 69.11 86.39  103.67

120.94

138

.22



&l
=
o

A

-177.49

-266.24

-354.98

1,786.04

1,339.53

893.02

446.51

0.00

0.

-446.51

-893.02

-1,339.53

-1,786.04

CZ7-CORN FUTURE DEC17

e

D0

87.88 175.75

263.63 51.50 439.38

527.25 615.13 703.00

KCZ7-COFFEE 'C' FUTURE DEC17

520.07

Z

390.05

pd

260.04

130.02

pd

.00

33.76 67.53

101.29 35.05 168.81

202.58 236.34

pd

-260.04

pd

-390.05

vd



-169.28

-253.91

-338.55

277.33

208.00

138.67

-138.67

-208.00

-277.33

KR4175M90002-2017-09 EE{ M=

~

.00 282.13 564.25 846.38 1,128.50.1,410.63 1,692.75 1,974.88 2,257.00

KWZ7-KC HRW WHEAT FUT DEC17

Z

pd

pd

.00 110.44 220.88 331.31 41.75 55219 662.63 773.06




SBH8-Sugar #11 (WORLD) MAR18

399.71 /
266.47 /
133.24 /
0.00 T T T T T T 1

000 364 727 1091 1454 1818 21.81 2545  29.08
-133.24 /
-266.47 /
-399.71
-532.94

74
SMZ7-SOYBEAN MEAL FUTR DEC17

613.20 /
459.90 /
306.60 /
153.30 /
0.00 T T T T T T 1

000 7500 150.00 225.00 ~300.00 375.00 450.00 525.00 600.00
-153.30 /
-306.60 /
-459.90
-613.20

7t
SX7-SOYBEAN FUTURE NOV17

1,348.31



1,011.23

674.15

337.08
= /
ar

S 0.00 T T T T T T 1
%5 0.00 237.63 475.25 712.88 950.50 1,188.13 1,425.75 1,663.38 1,901.00
-337.08 l//,///'
-674.15 l//,/”/'
-1,011.23
-1,348.31
7t4
WZ7-WHEAT FUTURE(CBT) DEC17
605.41 l//////;/’/////
403.61

201.80
= /
ar

S 0.00 T T T T T
?{5 0.00 110.50 221.00 331.50 42.00 552.50 663.00

773.50 884.00

-201.80

-403.61 /
-605.41 /

-807.21

3. ALt 2E 2= HFE 20 LE=H)

BOZ7 SOYBEAN OIL FUTR DEC17
c1z7 COTTON NO.2 FUTR DEC17
cz7 CORN FUTURE DEC17
KCz7 COFFEE 'C' FUTURE DEC17

KR4175M90(2017-09 E&H M=



KwWZzZ7
SBH8
SMZ7
SX7
wWz7

KC HRW WHEAT FUT DEC17
Sugar #11 (WORLD) MAR18
SOYBEAN MEAL FUTR DEC17
SOYBEAN FUTURE NOV17
WHEAT FUTURE(CBT) DEC17

YU (VaR : 9% 2[+F, 10 7| F)

22
43
49
108
65

m
0
yl:
[
o
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