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7lEd 20
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EIINE-HEEES
KR4101MC0005-2017-12 A A L|200X| M 2
1,645.75
1,234.31
822.88
411.44
=
;r‘ O-OO T T T ( T T T
gﬂ 0.00 8229 16458 246.86 329.15 41144 49373 576.01 658.30
-411.44
-822.88
-1,234.31
-1,645.75 -
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3. AlLI2|SE £ QTN S (A THA L0 A ) Tl ot )
KR4101MCO(2017-12 B AT|200X| =M 2 131
7| BXHte| HE
7= -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -131 -131 -131 -131 -131 -131 -131
-5.33% -88 -88 -88 -88 -88 -88 -88
-2.67% -44 -44 -44 -44 -44 -44 -44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 88 88 88 88 88 88 88




8.00% 131 131 131 131 131 131 131
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M PNES A2 0 0 0|Z&tQ|
= x| 2= At 5,301 0 5,301 | At Q|
2. M7|A| ™| &l x
3. AlLI2|E &9l X HF (XL &40 d=H) (TH-EHTER)
SWCSI50000 A1$+CSI5S000|24S170908 422
*UE 2[AT WHO| HAL FHO| o{2{Z0| A0 HEX|7I AHEEIYUS
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A7 71EH |

A 7/rEd |

2. WI|MH-e| o=

VGZ7-EURO STOXX 50 DEC17
1,311.67

983.75

655.83

327.92

E’ 0-00 T T T 1 T T T
2& 0.00 899.50 1,799.00 2,698.50,3,598.00 4,497.50 5,397.00 6,296.50 7,196.00

-327.92

-655.83

-983.75

-1,311.67 -
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LTI S
HCV7-H-SHARES IDX FUT Oct17
1,676.46
1,257.35
838.23
419.12
Zi
=
;’ 0-00 T T T 1 T T T
%5 0.00 2,893.25 5,786.50 8,679.75,41,573.0014,466.2517,359.5020,252.7523,146.00
-419.12
-838.23
-1,257.35
-1,676.46 -
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MHCV7-MINI H-SHR IDX Fut Oct17
100.62
67.08
33.54
Z
i[ 0.00 T T T 1 T T T
%5 0.00 2,893.25 5,786.50 8,679.75,41,573.0014,466.2517,359.5020,252.7523,146.00
22 CA




-32.04
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D e

7t5d

1,496,250

-1,496,250| &t

379,490.63

252,993.75

126,496.88

0.00

-126,496.88

-252,993.75

-379,490.63

-505,987.50

376,200.00

282,150.00

188,100.00

94,050.00

0.

KR4201MB3272-2017-11 &327.5

DO

81.88

163.75 245.63 327.50%_409.38

491.25

573.13 655

KR4201MB3306-2017-11 =330

.00

82.50

165.00

330.00%_412.50

495.00

577.50 660

.00

.00



-94,050.00
-188,100.00
-282,150.00
-376,200.00
712
KR4301MB3271-2017-11 3327.5
614,062.50
460,546.88
307,031.25
153,515.63
=
g—[ O-OO T T T 1 T T T 1
%5 0.00 81.88 163.75 245.63 7327.50 409.38 491.25 573.13 655.00
-153,515.63
-307,031.25
-460,546.88
-614,062.50 -
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3. ALt Y FXHERIHA M0 ATH) (k] st gl)
KR4201MB3:2017-11 &327.5 32,223
ESSTEYE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 12,321 12,113 11,840 11,505 11,113 10,668 10,177
-5.33% 11,342 10,833 10,262 9,640 8,976 8,276 7,547
-2.67% 8,577 7,730 6,864 5,981 5,085 4,180 3,267
0% 2,935 1,957 979 0 -979 -1,958 -2,937
2.67% -5,889 -6,698 -7,537 -8,400 -9,282 -10,179 -11,089
5.33% -17,195 -17,687 -18,246 -18,863 -19,528 -20,233 -20,973
8.00% -29,900 -30,125 -30,421 -30,784 -31,209 -31,691 -32,223
KR4201MB3:2017-11 2330 22,751




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7,786 7,672 7,514 7,312 7,067 6,783 6,464
-5.33% 7,272 6,962 6,602 6,200 5,761 5,292 4,796
-2.67% 5,681 5113 4,521 3,909 3,283 2,645 1,997

0% 2,170 1,447 724 0 -724 -1,448 -2,173
2.67% -3,690 -4,347 -5,018 -5,699 -6,388 -7,083 -7,783
5.33% -11,574 -12,012 -12,493 -13,011 -13,559 -14,131 -14,724
8.00% -20,715 -20,934 -21,207 -21,531 -21,900 -22,308 -22,751

KR4301MB3.2017-11 £327.5 40,930
7| EAHLO] HEY

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40,795 -40,797 -40,803 -40,816 -40,840 -40,876 -40,930
-5.33% -24,437 -24,495 -24,585 -24,708 -24,865 -25,055 -25,276
-2.67% -9,011 -9,382 -9,788 -10,222 -10,679 -11,155 -11,648

0% 1,838 1,226 613 0 -614 -1,228 -1,843
2.67% 5,822 5,530 5,195 4,824 4,421 3,993 3,542
5.33% 6,425 6,380 6,308 6,205 6,069 5,899 5,697
8.00% 6,459 6,456 6,450 6,436 6,411 6,371 6,313
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=A #t5d  |[M= 3,950 0 3,950 F U
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KR4101MC0005-2017-12 I A 1| 200X| =M E
3,949.80
2,962.35
1,974.90
987.45
Z
;r‘ O-OO T T T 1 T T T
%5 0.00 82.29 164.58 246.86 7329.15 411.44 493.73 576.01 658.30
-987.45
-1,974.90
-2,962.35
-3,949.80 -
7}
3. A28 29 FEHE (FCH2 HU 4T (EH9]: 2 Bh2))
KR4101MCO0(2017-12 F A I|200K| =M= 315
7| £AH S| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -315 -315 -315 -315 -315 -315 -315
-5.33% -210 -210 -210 -210 -210 -210 -210
-2.67% -105 -105 -105 -105 -105 -105 -105
0% 0 0 0 0 0 0 0
2.67% 105 105 105 105 105 105 105
5.33% 210 210 210 210 210 210 210




8.00% 315 315, 315 315| 315 315 315
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2. BE7|A| R Q|

A {7tsd |[ME: 0 0 0| &Ly
M FtEH |2 0 0 0| &Ly
A FtEH (M= 6,613 0 6,613 &Ly
A e i IR = 2 0 13,561 -13,561 | &tL}
E=O| X
HCV7-H-SHARES IDX FUT Oct17
6,613.14
4,959.85
3,306.57
1,653.28
0-00 T T T ( T T T
0.00 2,893.25 5,786.50 8,679.75,41,573.0014,466.2517,359.5020,252.7523,146.00
-1,653.28
-3,306.57
-4,959.85
-6,613.14 -
74
OHHIV7-C108-HSCEI
4,307.69
3,230.77
2,153.84
1,076.92

0.00




<

0.

-1,076.92

-2,153.84

-3,230.77

-4,307.69

2,472.93

1,854.70

1,236.47

618.23

-1,236.47

-1,854.70

-2,472.93

4,307.69

3,230.77

2,153.84

1,076.92

-1,076.92

D0  2,700.00 5,400.00 8,100.00 10,800.0013,500.0016,200.0018,900.0021,600.00

N

N

OHHIV7-C110-HSCEI

.00 2,750.00 5,500.00 8,250.00 11,000.0013,750.0016,500.0019,250.0022,000.00

OHHIV7-P108-HSCEI

.00  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00

d



-2,153.84 /

-3,230.77 /

-4,307.69
72
OHHIV7-P110-HSCEI
2,472.93
1,854.70
1,236.47
618.23
=
ar

— OOO T T T T T T 1

of 0.00 2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00
-618.23 /

-1,236.47 /

-1,854.70

-2,472.93
7}

3. A2 29 FXHS @AM YTY) (Bl gte)
HCV7 H-SHARES IDX FUT Octl7 529
OHHIV7-C1C HSCEI 345
OHHIV7-C11 HSCEI 198
OHHIV7-P10 HSCEI 345
OHHIV7-P11 HSCEI 198
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Al S i N 0 0 O| =Ly
Al A |2 0 0 0|AtQ|
At 5 |34 0 2,477 -2,477 | BHLY
=7 S7=d  |ME 14,400 0 14,400 | ALY
A {II5d  |2a¢ 29,500 0 29,500 | &+Q|
A 5 |24 0 31,584 -31,584 | &tLY

KR4101MC0005-2017-12 A A 1| 200X| =M =

14,400.31

10,800.23

7,200.16

3,600.08

0-00 T T T 1 T T T
0.00 82.29 164.58 246.86 ,7329.15 411.44 493.73 576.01 658§

-3,600.08

-7,200.16

-10,800.23

-14,400.31 -

KR4201MB3272-2017-11 &327.5

9,006.25

6,754.69

4,503.13

2,251.56

.30
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E—E O-OO T T T T T T
<°15 000  81.88 163.75 24563 327.50%_409.38 491.25 573.13 655.00
-2,251.56 \
-4,503.13 \
-6,754.69
-9,006.25
74
KR4201MB3306-2017-11 E330
8,250.00
6,187.50
4,125.00
2,062.50
&
=
;’ 0-00 T T T T T T 1
2{5 0.00 8250 165.00 247.50 330.00\_412.50 495.00 577.50 660.00
-2,062.50 \
-4,125.00 \
-6,187.50 \
-8,250.00
74
KR4301MB3271-2017-11 £327.5
10,746.09
7,164.06
3,582.03
=
=
g’ 0.00 T T T T T T 1
2{5 0.00  81.88 163.75 245.63 32750 409.38 491.25 573.13 655.00




-3,582.03
-7,164.06
-10,746.09
-14,328.13 -
712
3. ALt 20 FEHE I HA M0 AZ ) (Ehgl: it gl)
2.5287E+11 UBCSFXC1 INDEX_2 1,501
J|ZERpALO] HIEN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,501 -1,501 -1,501 -1,501 -1,501 -1,501 -1,501
-5.33% -1,000 -1,000 -1,000 -1,000 -1,000 -1,000 -1,000
-2.67% -500 -500 -500 -500 -500 -500 -500
0% 0 0 0 0 0 0 0
2.67% 500 500 500 500 500 500 500
5.33% 1,000 1,000 1,000 1,000 1,000 1,000 1,000
8.00% 1,501 1,501 1,501 1,501 1,501 1,501 1,501
2.5287E+11 UBCSFXC1 INDEX_3 284
J|ERHALO| HIEN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -284 -284 -284 -284 -284 -284 -284
-5.33% -189 -189 -189 -189 -189 -189 -189
-2.67% -95 -95 -95 -95 -95 -95 -95
0% 0 0 0 0 0 0 0
2.67% 95 95 95 95 95 95 95
5.33% 189 189 189 189 189 189 189
8.00% 284 284 284 284 284 284 284
2.5287E+11 UBCSFXC1 INDEX 4 162
EY DY
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -162 -162 -162 -162 -162 -162 -162
-5.33% -108 -108 -108 -108 -108 -108 -108
-2.67% -54 -54 -54 -54 -54 -54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 108 108 108 108 108 108 108
8.00% 162 162 162 162 162 162 162
2.5287E+11 UBCSFXC1 INDEX_5 243
7| AR 5 A




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -243 -243 -243 -243 -243 -243 -243
-5.33% -162 -162 -162 -162 -162 -162 -162
-2.67% -81 -81 -81 -81 -81 -81 -81

0% 0 0 0 0 0 0 0
2.67% 81 81 81 81 81 81 81
5.33% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243

2.5287E+11 UBCSFXC1 INDEX_6 203
7| =S| S

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -203 -203 -203 -203 -203 -203 -203
-5.33% -135 -135 -135 -135 -135 -135 -135
-2.67% -68 -68 -68 -68 -68 -68 -68

0% 0 0 0 0 0 0 0
2.67% 68 68 68 68 68 68 68
5.33% 135 135 135 135 135 135 135
8.00% 203 203 203 203 203 203 203

KR4101MCO0(2017-12 R AL 200K| =M= 1,150
7|Z=Rtel sy

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,150 -1,150 -1,150 -1,150 -1,150 -1,150 -1,150
-5.33% -767 -767 -767 -767 -767 -767 -767
-2.67% -383 -383 -383 -383 -383 -383 -383

0% 0 0 0 0 0 0 0
2.67% 383 383 383 383 383 383 383
5.33% 767 767 767 767 767 767 767
8.00% 1,150 1,150 1,150 1,150 1,150 1,150 1,150

KR4201MB3:2017-11 &327.5 574
7|Z=RHtel sy

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 219 216 211 205 198 190 181
-5.33% 202 193 183 172 160 147 134
-2.67% 153 138 122 106 91 74 58

0% 52 35 17 0 -17 -35 -52
2.67% -105 -119 -134 -150 -165 -181 -197
5.33% -306 -315 -325 -336 -348 -360 -373
8.00% -532 -536 -541 -548 -555 -564 -574

KR4201MB3:2017-11 £330 499
7|Z=RHte BiE g

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 171 168 165 160 155 149 142
-5.33% 159 153 145 136 126 116 105




-2.67% 125 112 99 86 72 58 44
0% 48 32 16 0 -16 -32 -48
2.67% -81 -95 -110 -125 -140 -155 -171
5.33% -254 -263 -274 -285 -297 -310 -323
8.00% -454 -459 -465 -472 -480 -489 -499
KR4301MB3:2017-11 %327.5 955

7| =Rt HE S
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% -952 -952 -952 -952 -953 -954 -955
-5.33% -570 -572 -574 -577 -580 -585 -590
-2.67% -210 -219 -228 -239 -249 -260 -272
0% 43 29 14 0 -14 -29 -43
2.67% 136 129 121 113 103 93 83
5.33% 150 149 147 145 142 138 133
8.00% 151 151 150 150 150 149 147
4. iPd&F 2| A0 Z=A(VaR : 9% L 2| +F,10U7|E) (CTh{: 48 k)
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REAHHEZR(FEE-THYY
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A 7153 ME 55,198 0 55,198
A e i IR = 2 0 115,041 -115,041| &t Q)
2. M7|A| ™| &l x
SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR
16,263.61
10,842.41
5,421.20
o3
=
;’ 000 T T T L) T T T
2{5 0.00 875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00
-5,421.20
-10,842.41
-16,263.61
-21,684.81
74
SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR
35,835.90
26,876.92
17,917.95
8,958.97
=3
=
EE 0.00 T T T L, T T T
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0.

DO 881.25 1,762.50 2,643.75 3,52M6.25 5,287.50 6,168.75 7,050.00

-8,958.97

-17,917.95

-26,876.92

-35,835.90

SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR

16,263.61

10,842.41

5,421.20

0.00

0.

-5,421.20

-10,842.41

-16,263.61

-21,684.81

35,835.90

26,876.92

17,917.95

8,958.97

-8,958.97

DO 875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00

SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR

0.00 881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00
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-17,917.95 yd
-26,876.92 /
-35,835.90
7}
VGZ7-EURO STOXX 50 DEC17

41,398.62 /
27,599.08 /
13,799.54 /

0.00 : : : / : : !

0.00  899.50 1,799.00 2,69%8.00 4,497.50 5,397.00 6,296.50 7,196.00

-13,799.54
-27,599.08 /
-41,398.62 /
-55,198.16

3. AUE|2E £ =HS (KL Y=Y

SX5E10C350 OESXV7-C3500 EURO STOXX 50 Price EUR
SX5E10C352 OESXV7-C3525 EURO STOXX 50 Price EUR
SX5E10P350 OESXV7-P3500 EURO STOXX 50 Price EUR
SX5E10P352 OESXV7-P3525 EURO STOXX 50 Price EUR
VGZ7 EURO STOXX 50 DEC17
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O A XA A S A H (xH A -Tp Y
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]

[

f7t5d |

CLF8-WTI CRUDE FUTURE Jan18

711.74

474.49

237.25

0.00

-237.25

13.09

26.17 39.26 52.34 65.43

78.51

91.60

-474.49

-711.74

-948.98 -

COF8-BRENT CRUDE FUTR JAN18

1,120.75

747.17

373.58

0.00

272 £O

.00

14.39

28.78 43.17

57.56 71.95

86.34

100.73

115

12



-3/5.00

-747.17

-1,120.75

-1,494.33

HOF8-NY Harb ULSD Fut Jan18

516.47

344.31

172.16

pd

0.00

.00

0.45 0.91 1.%81 2.26 2.72 3.17 3.62

-172.16

-344.31

-516.47

-688.63

905.44

679.08

452.72

226.36

KR4175MB0007-2017-11 H2{ME

~

.00

28295 565.90 848.85 1,13N4.75 1,697.70 1,980.65 2,263.60

N

N



-679.08 \

-905.44

NGF8-NATURAL GAS FUTR Jan18

1,462.72 /

1,097.04 /

731.36 /

365.68 /

0-00 T T T T T T
0.00 0.81 1.62 2.%‘23 4.04 4.85 5.65

6.46

-365.68 /
-731.36

-1,097.04 /

-1,462.72

XBF8-GASOLINE RBOB FUT Jan18

681.50 /

511.13 /

340.75 /

170.38 /

0.00 T T T T T T
0.00 0.40 0.80 1.%59 1.99 2.39 2.78

3.18

-170.38 /
-340.75

-511.13 /

-681.50



3. AlLE| 2
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COF8
HOF8

2O FEHE (A CH2 U YZY)

WTI CRUDE FUTURE Janl8
BRENT CRUDE FUTR JAN18
NY Harb ULSD Fut Jan18

KR4175MB0(2017-11 &M=

NGF8
XBF8

NATURAL GAS FUTR Jan18
GASOLINE RBOB FUT Jan18

ofl =M (VaR : 99% L 2|+F, 10 7| F)

117

55

=
H0
1=
o
o

756



2017-10-18
2017-10-17

O 22| Z X QI A

oA (AT Y

e

oi

ETEEy

f7t5d |

309.79

206.52

103.26

0.00

BOF8-SOYBEAN OIL FUTR Jan18

0.00

-103.26

-206.52

-309.79

-413.05

231.03

173.27

11551

57.76

0.00

8.44

16.88 25.31 33.75 42.19

50.63

59.06

67

CTZ7-COTTON NO.2 FUTR DEC17

0.00

C7 7c

16.88

33.77 50.65 67.53 84.41

101.30

118.18

135

.06



A

-2/./90

-115.51

-173.27

-231.03

1,120.46

840.35

560.23

-560.23

-840.35

-1,120.46

CZ7-CORN FUTURE DEC17

e

0.00

87.63  175.25

262.88 50.50 438.13

525.75

613.38 701.00

KCZ7-COFFEE 'C' FUTURE DEC17

317.95

238.46

158.97

79.49

0.00

-79.49

-158.97

pd

.00

30.94 61.88

92.81 23.75 154.69

185.63

216.56  247.50

e

yd



-238.46
-317.95
7t
KR4175MB0007-2017-11 H2| M E
254.66 \\
169.77 \
84.89 \
0.00 T T T T T T 1
000 28295 56590 848.85 1,131.80.1,414.75 1,697.70 1,980.65 2,263.60
-84.89 \
-169.77 \
-254.66
-339.54
7t
KWZ7-KC HRW WHEAT FUT DEC17
148.55 //
99.03 /
49.52 /
0.00 T T T T T T
000  108.44 216.88 32531 43375 542.19 650.63 759.06
-49.52 /
-99.03 /
-148.55

-198.06




SBH8-Sugar #11 (WORLD) MAR18

358.41 /

268.81 /
179.21

89.60 /

0-00 T T T T T T
0.00 3.55 7.09 1064 71418  17.73 2127  24.82

-89.60

28.36

-179.21 /
-268.81

-358.41

SF8-SOYBEAN FUTURE Jan18

907.90 /

680.93 /

453.95 /
226.98

0.00 /

0.00 250.38 500.75 751.13 1,001.50 1,251.88 1,502.25 1,752.63 2,003.00
-226.98

-453.95 //
-680.93

-907.90



SMF8-SOYBEAN MEAL FUTR Jan18

360.95 //
240.64 /
120.32
&l /
;’ 0-00 T T T T T T 1
2{5 000  81.68 163.35 24503 32670 40838 490.05 57173 653.40
-120.32 /
-240.64 /
-360.95
-481.27
73
WZ7-WHEAT FUTURE(CBT) DEC17
411.07 //
274.05 /
137.02
& /
=
;‘ 0.00 T T T T T T 1
<°15 000  109.13 21825 327.38 43650 54563 654.75 763.88 873.00
-137.02 /
-274.05 /
-411.07
-548.09
7t
(EHRI:E42HR)

HEE =0 S=d)

SOYBEAN COIL FUTR Jan18

3. A2 &=
BOF8



c1z7 COTTON NO.2 FUTR DEC17
cz7 CORN FUTURE DEC17

KCZ7 COFFEE 'C' FUTURE DEC17
KR4175MB0(2017-11 &M=

KWZ7 KC HRW WHEAT FUT DEC17
SBH8 Sugar #11 (WORLD) MAR18
SF8 SOYBEAN FUTURE Jan18
SMF8 SOYBEAN MEAL FUTR Jan18
wWZ7 WHEAT FUTURE(CBT) DEC17

4. iP 4 F| = H Y-S H(VaR : 99% L E|+F, 102 7| F)
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29
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39

44

=
o

421




