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823,281.25

617,460.94

411,640.63

205,820.31

-205,820.31

-411,640.63

-617,460.94
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-3,937.50
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KR4201MA3:2017-10 &3125 67,759
ESSTEYE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26,525 26,525 26,523 26,519 26,512 26,498 26,475
-5.33% 26,368 26,256 26,110 25,933 25,728 25,496 25,242
-2.67% 20,147 19,693 19,236 18,775 18,312 17,846 17,379
0% 175 139 82 0 -107 -241 -399
2.67% -22,450 -22,450 -22,451 -22,452 -22,455 -22,461 -22,473
5.33% -45,104 -45,104 -45,104 -45,104 -45,104 -45,104 -45,105
8.00% -67,759 -67,759 -67,759 -67,759 -67,759 -67,759 -67,759
KR4201MA3:2017-10 =315 1,279




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 386 386 386 386 386 386 386
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-2.67% 329 320 311 302 293 284 275

0% 8 6 3 0 -4 -8 -13
2.67% -419 -419 -419 -419 -419 -419 -420
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8.00% -1,279 -1,279 -1,279 -1,279 -1,279 -1,279 -1,279
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-5.33% -15,315 -15,318 -15,324 -15,336 -15,355 -15,381 -15,416
-2.67% -860 -1,051 -1,246 -1,446 -1,650 -1,856 -2,064

0% 2 2 1 0 -3 -7 -15
2.67% 2 2 2 2 2
5.33% 2 2 2 2
8.00% 2 2 2 2

4. THYAEO| A/THA 0| AFA(VaR : 99%AIZ|HF,1007|F) (EH9] 24 Bh2))




2017-10-11
2017-10-10

ETFAOIE K| X| 585 ™

[

31863

e 5 |He 0 0 e
=A #t5d  |[M= 15,285 0 15,285 &4
2. BN £YTE
KR4101MC0005-2017-12 I A 1| 200X| =M E
11,464.03
7,642.69
3,821.34
Z
;r‘ 0-00 T T T 1 T T T
%5 0.00 80.88 161.75 242.63 7323.50 404.38 485.25 566.13 647.00
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-2.67% -406 -406 -406 -406 -406 -406 -406
0% 0 0 0 0 0 0 0
2.67% 406 406 406 406 406 406 406
5.33% 813 813 813 813 813 813 813
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,499 -1,499 -1,499 -1,499 -1,499 -1,499 -1,499
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-2.67% -500 -500 -500 -500 -500 -500 -500
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2.5287E+11 UBCSFXC1 INDEX_4 162

7| =R S
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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3. ALt 20 FEHERIHA M0 AZ ) (Ehgl: it gl)
CLX7 WTI CRUDE FUTURE Nov17 72
COF8 BRENT CRUDE FUTR JAN18 115
HOX7 NY Harb ULSD Fut Novl7 53
KR4175MA012017-10 Efe{ M= 73
NGX7 NATURAL GAS FUTR Novl7 104
XBX7 GASOLINE RBOB FUT Novl7 54
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206.47

137.65

68.82

0.00

0.00

£0o 09

17.24

34.48 51.71 68.95 86.19

103.43

120.66

137

.90



A

-00.04

-137.65

-206.47

-275.29

1,092.23

728.16

-1,092.23

-1,456.31

CZ7-CORN FUTURE DEC17

e

0.00

87.38  174.75

262.13 49.50 436.88

524.25 611.63 699.00

KCZ7-COFFEE 'C' FUTURE DEC17

392.33

]

294.25

yd

196.17

98.08

0.00

-98.08

-196.17

pd

.00

32.74 65.48

98.21 30.95 163.69

196.43  229.16

e

yd



861.50

-294.25
-392.33
14
KR4175MA0008-2017-10 &M E
255.62 \\
170.42 \
85.21 \
0.00 T T T T T T 1
0.00 284.03 568.05 852.08 1,136.10.1,420.13 1,704.15 1,988.18 2,272.20
-85.21 \
-170.42 \
-255.62
-340.83
77
KW2Z7-KC HRW WHEAT FUT DEC17
165.95 //
110.64 /
55.32 /
0.00 T T T T T T 1
0.00 107.69 21538 323.06 430.75 538.44 64613 753.81
-55.32 /
-110.64 /
-165.95

-221.27




424.58

318.43

212.29

106.14

-212.29

-318.43

-424.58

573.14

429.86

286.57

143.29

0.00

-143.29

-286.57

-429.86

-573.14

SBH8-Sugar #11 (WORLD) MAR18

pd

28.00

236.63 15.50 394.38

.00 3.50 7.00 10.50 14.00 17.50 21.00 24.50
712
SMZ7-SOYBEAN MEAL FUTR DEC17
.00 78.88 157.75 473.25 552.13

631.00




SX7-SOYBEAN FUTURE NOV17

1,096.93 /
822.70 /
548.47 /
274.23
£ /
;’ 0-00 T T T T T T 1
?{IJ- 0.00 241.69 483.38 725.06 66.75 1,208.44 1,450.13 1,691.81 1,933.50
-274.23 /
-548.47 /
-822.70
-1,096.93
77
WZ7-WHEAT FUTURE(CBT) DEC17
622.08 /
466.56 /
311.04 /
155.52
& /
=
fv 0.00 T T T T T T 1
_2'5 0.00 109.00 218.00 327.00 7436.00 545.00 654.00 763.00 872.00
-155.52 /
-311.04 /
-466.56
-622.08
77
3. ALE| Y &R ZHF (X CHEHH=H) (TH-EHRER)

BOZ7

SOYBEAN OIL FUTR DEC17



c1z7 COTTON NO.2 FUTR DEC17

cz7 CORN FUTURE DEC17

KCZ7 COFFEE 'C' FUTURE DEC17
KR4175MA012017-10 EH M=

KWZ7 KC HRW WHEAT FUT DEC17
SBH8 Sugar #11 (WORLD) MAR18
SMz7 SOYBEAN MEAL FUTR DEC17
SX7 SOYBEAN FUTURE NOV17
wWZ7 WHEAT FUTURE(CBT) DEC17

4. iP 4 F| = H Y-S H(VaR : 99% L E|+F, 102 7| F)

22

117

31

27

18

34

46

88

50

=
o

514




