2017-10-24
2017-10-23

oll

SAl
7

KK

ME|+F,10Y7|F)

oo d=H(VaR : 99%

4. P4 =2



2017-10-24

7|12 2017-10-23

e tza M2 0 0 OEE)
=A #t5d  |[M= 1,569 0 1,569 4
BE7| A el £YRE
KR4101MC0005-2017-12 I A 1| 200X| =M E
1,569.40
1,177.05
784.70
392.35
Z
;r‘ O-OO T T T 1 T T T
%5 0.00 82.60 165.20 247.80 ,7330.40 413.00 495.60 578.20 660.80
-392.35
-784.70
-1,177.05
-1,569.40 -
73
3. A28 29 FEHE (FCH2 HU 4T (EH9]: 2 Bh2))
KR4101MCO0(2017-12 FAL|200K| =M= 125
7| £AH S| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -125 -125 -125 -125 -125 -125 -125
-5.33% -83 -83 -83 -83 -83 -83 -83
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 83 83 83 83 83 83 83




8.00% 125| 125 125| 125| 125 125| 125|
4. THYAL S| HIThE MO AU (VaR : 99%4E| 41027 F) choluatel)



SAIY  2017-10-24
7124 2017-10-23

! x|%

| x|

2. WI|MH-e| o=

A
=)
y::
2
[0

3. ALE|2E £YFTHSE[HE L0 LS A)
SWMXWOOC A $tMXWO 0|2[S170822 1,0

* U 2lA3 WO ZS FHO 02420 A0 LIBXITH ABEIUS

o)
N

4. P4 F| = Ho Y-S H(VaR : 99% L E|+F, 10U 7| F)

=
H0
1=
o
o

YR 2|23 HEO| Z2 FFo| o2{F0| A0 LHEX|ZH AHEEIUS



SAIY  2017-10-24
7124 2017-10-23

SMARTE = ZES

2 EHCSIS004 &

{2 cy A
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 420
*UE 2[AT WHO| HAL FHO| o{2{Z0| A0 HEX|7I AHEEIYUS
4. OpPYAHEO| L&A d=M(VaR : 9% L E|+F, 10U 7| F) (THR|:EHTERI)
367

g B|A3 BEO| FP

F30f of2{ =0

U L EX[7F ALEEIA S



SAIY  2017-10-24
7124 2017-10-23

A7 71EH |

A 7/rEd |

2. WI|MH-e| o=

VGZ7-EURO STOXX 50 DEC17
1,311.57

983.68

655.78

327.89

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

-327.89

-655.78

-983.68

-1,311.57 -

3. MLIE|2E £FZHS(Z L0 L SH)

ool

VGZ7 EURO STOXX 50 DEC17 105

o)
£
i
2
o

4. IHS 4 F| It YdFH(VaR : 99% L E|+F, 102 7| F)

=
H0
s
o
[Ho

9

I



SAIY  2017-10-24
7124 2017-10-23

e Y EEIEE 0 0 JER
A e v A 1,797 0 1,797 |1 &
L TIEIEE S
HCV7-H-SHARES IDX FUT Oct17
1,664.36
1,248.27
832.18
416.09
=
=
;’ 0-00 T T T 1 T T T
%5 0.00 2,872.75 5,745.50 8,618.25,¥1,491.0014,363.7517,236.5020,109.2522,982.00
-416.09
-832.18
-1,248.27
-1,664.36 -
7
MHCV7-MINI H-SHR IDX Fut Oct17
99.83
66.56
33.28
=
i[ 0.00 T T T N T T T
%5 0.00 2,872.75 5,745.50 8,618.25_.41,491.0014,363.7517,236.5020,109.2522,982.00
22 270




-32.40

-66.56

-99.83

-133.11 -

ol

133

11

H-SHARES IDX FUT Octl17

HCV7

MINI H-SHR IDX Fut Octl17

MHCV7

ol

10 42U (VaR : 99%A1 2|4 Z,1047|F)

118



2 2017-10-24
= 2017-10-23

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
713
KR4301MB3271-2017-11 §£327.5
614,062.50
460,546.88
307,031.25
153,515.63
=l
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 -
713
3. AlLZ|2E 2o PEHS @A LAY (Er9l: ey Bh2l)
KR4201MB3:2017-11 =327.5 33,341
7| ZApAO| S
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11,890 11,752 11,560 11,316 11,021 10,679 10,295
-5.33% 11,106 10,693 10,222 9,703 9,144 8,551 7,930
-2.67% 8,465 7,715 6,946 6,164 5,370 4,568 3,759
0% 2,578 1,720 861 0 -862 -1,724 -2,588
2.67% -6,855 -7,495 -8,173 -8,880 -9,612 -10,363 -11,129
5.33% -18,786 -19,108 -19,495 -19,940 -20434 -20,972 -21,547
8.00% -31,884 -31,997 -32,161 -32,379 -32,650 -32,972 -33,341
KR4201MB3:2017-11 =330 23,527




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7,376 7,305 7,200 7,060 6,884 6,673 6,430
-5.33% 6,989 6,748 6,462 6,135 5775 5,385 4,970
-2.67% 5,527 5031 4,512 3,975 3,425 2,863 2,293

0% 1,927 1,285 642 0 -642 -1,285 -1,927
2.67% -4,327 -4,867 -5,426 -5,999 -6,584 -7,177 -7,778
5.33% -12,697 -13,002 -13,354 -13,744 -14,167 -14,618 -15,092
8.00% -22,185 -22,305 -22,468 -22,675 -22,923 -23,208 -23,527

KR4301MB3.2017-11 £327.5 40,915
7| EAHLO] HEY

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40,853 -40,853 -40,855 -40,860 -40,870 -40,887 -40,915
-5.33% -24,416 -24,451 -24,508 -24,589 -24,698 -24,834 -24,997
-2.67% -8,822 -9,144 -9,496 -9,874 -10,271 -10,686 -11,114

0% 1,558 1,042 523 0 -525 -1,052 -1,581
2.67% 4,487 4,325 4,124 3,885 3,615 3,316 2,992
5.33% 4,739 4,727 4,704 4,665 4,607 4,526 4,422
8.00% 4,745 4744 4,744 4,741 4,735 4,724 4,706

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




2017-10-24
2017-10-23

ETFAOIE K| X| 585 ™

3873

[

e 5 |He 0 0 e
=A #t5d  |[M= 3,717 0 3,717 Z U
2. BN £YTE
KR4101MC0005-2017-12 I A 1| 200X| =M E
3,717.00
2,787.75
1,858.50
929.25
Z
;r‘ O-OO T T T 1 T T T
%5 0.00 82.60 165.20 247.80 ,7330.40 413.00 495.60 578.20 660.80
-929.25
-1,858.50
-2,787.75
-3,717.00 -
7}
3. A28 29 FEHE (FCH2 HU 4T Tl ot )
KR4101MCO0(2017-12 F A I|200K| =M= 297
7| £AH S| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -297 -297 -297 -297 -297 -297 -297
-5.33% -198 -198 -198 -198 -198 -198 -198
-2.67% -99 -99 -99 -99 -99 -99 -99
0% 0 0 0 0 0 0 0
2.67% 99 99 99 99 99 99 99
5.33% 198 198 198 198 198 198 198




8.00% 297| 297, 297| 297| 297 297| 297|
4. THYAL S| HIThE MO AU (VaR : 99%4E| 41027 F) choluatel)
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2 2017-10-24
2017-10-23

2. BE7|A| R Q|

A {7tsd |[ME: 0 0 0| &Ly
M FtEH |2 0 0 0| &Ly
A FtEH (M= 6,650 0 6,650 &Ly
A e i IR = 2 0 13,699 -13,699 | ZtLY
E=O| X
HCV7-H-SHARES IDX FUT Oct17
4,987.17
3,324.78
1,662.39
0-00 T T T ( T T T
0.00 2,872.75 5,745.50 8,618.25,41,491.0014,363.7517,236.5020,109.2522,982.00
-1,662.39
-3,324.78
-4,987.17
-6,649.55 -
74
OHHIV7-C108-HSCEI
4,379.96
3,284.97
2,189.98
1,094.99

0.00




<

0.

-1,094.99

-2,189.98

-3,284.97

-4,379.96

2,469.52

1,852.14

1,234.76

617.38

-617.38

-1,234.76

-1,852.14

-2,469.52

3,284.97

2,189.98

1,094.99

-1,094.99

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

0.00  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00

d



-2,189.98 /

-3,284.97 /

-4,379.96
72
OHHIV7-P110-HSCEI
2,469.52
1,852.14
1,234.76
617.38
=

— OOO T T T T T T 1

?{5 0.00 2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00
-617.38 /

-1,234.76 /

-1,852.14

-2,469.52
7}

3. AlLZ|RE 2o PEHS @A Lo (Erl:# Bt )
HCV7 H-SHARES IDX FUT Octl17 532
OHHIV7-C1C HSCEI 350
OHHIV7-C11 HSCEI 198
OHHIV7-P10 HSCEI 350
OHHIV7-P11 HSCEI 198

4. THYAEO| Ah2 LA (VaR : 99% 42| Z,1007|F) (Erl:43t 2l



2017-10-24
2017-10-23

Mt e I 0 0 0| &Ly
Mt FtEH |2 0 0 0| &Ly
Ry 7/tEd |2 ¥ 0 0 0/%e
A {7tsd |[ME: 11,977 0 11,977 | &tLY
A FtEH |2 0 31,584 -31,584 | ZHLY
= S |AY 32,700 0 32,700| &t Q|
&= X
KR4101MC0005-2017-12 A A L|200X| $ME
11,977.00
8,982.75
5,988.50
2,994.25
0.00 T T T N T T T
0.00 82.60 165.20 247.80 .7330.40 413.00 49560 578.20 660.80
-2,994.25
-5,988.50
-8,982.75
-11,977.00 -
74
KR4201MB3272-2017-11 £327.5
9,006.25
6,754.69
4,503.13
2,251.56




&
=|
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 1,502
J|ZERpALO] HIEN
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,502 -1,502 -1,502 -1,502 -1,502 -1,502 -1,502
-5.33% -1,002 -1,002 -1,002 -1,002 -1,002 -1,002 -1,002
-2.67% -501 -501 -501 -501 -501 -501 -501
0% 0 0 0 0 0 0 0
2.67% 501 501 501 501 501 501 501
5.33% 1,002 1,002 1,002 1,002 1,002 1,002 1,002
8.00% 1,502 1,502 1,502 1,502 1,502 1,502 1,502
2.5287E+11 UBCSFXC1 INDEX_3 284
J|ERHALO| HIEN
-25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -284 -284 -284 -284 -284 -284 -284
-5.33% -190 -190 -190 -190 -190 -190 -190
-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% 190 190 190 190 190 190 190
8.00% 284 284 284 284 284 284 284
2.5287E+11 UBCSFXC1 INDEX 4 162
EY DY
-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_5 244
7| AR 5 A




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -244 -244 -244 -244 -244 -244 -244
-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% 244 244 244 244 244 244 244

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

2.5287E+11 UBCSFXC1 INDEX_7 260
7|Z=Rtel sy

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -260 -260 -260 -260 -260 -260 -260
-5.33% -173 -173 -173 -173 -173 -173 -173
-2.67% -87 -87 -87 -87 -87 -87 -87

0% 0 0 0 0 0 0 0
2.67% 87 87 87 87 87 87 87
5.33% 173 173 173 173 173 173 173
8.00% 260 260 260 260 260 260 260

KR4101MCO0(2017-12 R A L|200K| =M= 955
7|Z=RHtel sy

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -955 -955 -955 -955 -955 -955 -955
-5.33% -637 -637 -637 -637 -637 -637 -637
-2.67% -318 -318 -318 -318 -318 -318 -318

0% 0 0 0 0 0 0 0
2.67% 318 318 318 318 318 318 318
5.33% 637 637 637 637 637 637 637
8.00% 955 955 955 955 955 955 955

KR4201MB3:2017-11 &327.5 593
7|Z=RHte BiE g

7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 212 209 206 201 196 190 183
-5.33% 198 190 182 173 163 152 141




-2.67% 151 137 124 110 96 81 67
0% 46 31 15 0 -15 -31 -46
2.67% -122 -133 -145 -158 -171 -184 -198
5.33% -334 -340 -347 -355 -364 -373 -384
8.00% -568 -570 -572 -576 -581 -587 -593
KR4201MB3:2017-11 &330 516

7| EAHtO| HE Y
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 162 160 158 155 151 146 141
-5.33% 153 148 142 135 127 118 109
-2.67% 121 110 99 87 75 63 50
0% 42 28 14 0 -14 -28 -42
2.67% -95 -107 -119 -132 -144 -157 -171
5.33% -278 -285 -293 -301 -311 -321 -331
8.00% -487 -489 -493 -497 -503 -509 -516
KR4301MB3:2017-11 ££327.5 955

7| £ AHtO| HE Y
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -953 -953 -953 -953 -954 -954 -955
-5.33% -570 -571 -572 -574 -576 -579 -583
-2.67% -206 -213 -222 -230 -240 -249 -259
0% 36 24 12 0 -12 -25 -37
2.67% 105 101 96 91 84 77 70
5.33% 111 110 110 109 107 106 103
8.00% 111 111 111 111 110 110 110
4. THYAEC| F|THEUOIYTA(VaR : 99%MEIHE,1097|E (EH9l: 2B 2l)




SAIY  2017-10-24
7124 2017-10-23

Mt e I 0 3 -3
Mt e B 75 0 75 &9
Sl 7153 ME 18,532 0 18,532
A e=sd (A 99,641 0 99,641 |XtQ|
2. WA - & x
VGZ7-EURO STOXX 50 DEC17
13,898.71
9,265.80
4,632.90
o3
;’ 000 T T T ( T T T
2{5 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
-4,632.90
-9,265.80
-13,898.71
-18,531.61 -
74
3. AlLI2|E &l XHF(X|CE=4 o3 H) (TH|-283HR)
260105SQPX SG EURO Covered CALL STRATEGY 0.1
VGZ7 EURO STOXX 50 DEC17 1,482
4. DY AEO| XA daM(VaR : 9% L E|+=F, 10U 7| F) (TH|-28aHR)



2 2017-10-24

J|Z2Y  2017-10-23
o x| A A F 2] A (R A -IHA )
1 A=

8715

2

[

g
iisd  |Mde 5,292

CLF8-WTI CRUDE FUTURE Jan18

471.77

235.88

0.00

13.01

26.02 39.03 52.04 65.05

78.06

91.07

104

-235.88

-471.77

-707.65

-943.54 -

1,494.66

COF8-BRENT CRUDE FUTR JAN18

1,121.00

747.33

373.67

0.00

0.

272 £7

DO

14.40

28.79 43.19

57.58 71.98

86.37

100.77

115

.08

.16



-3/5.0/

-747.33

-1,121.00

-1,494.66

HOF8-NY Harb ULSD Fut Jan18

687.09

515.32

343.54

171.77

pd

.00 0.45 0.90 1.%80 2.25 2.70 3.15 3.60

-343.54

-515.32

-687.09

677.94

451.96

KR4175MB0007-2017-11 H2{ME

™

N

~

.00 282.48 564.95 847.43 1,12N2.38 1,694.85 1,977.33 2,259.80

N

N



&l
ar
ol

A

-677.94 \

-903.92

NGF8-NATURAL GAS FUTR Jan18

1,469.01 /

1,101.76 /

734.50 /

367.25 /
0-00 T T T T T T
000 081 162 2.%24 405 486 567
-367.25

6.48

-734.50 /

-1,101.76 /

-1,469.01

XBF8-GASOLINE RBOB FUT Jan18

522.91 /

348.61 /

174.30 /
0.00 T T T T T T
0.00 0.41 0.82 1.%63 2.04 2.45 2.85

3.26

-174.30 /
-348.61

-522.91 /

-697.21



3. AlLE| 2

CLF8
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)

118

56

=
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1=
o
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758



2 2017-10-24

J|ZQ 2017-10-23
Of 22| ZM QI A S| A D (KA -THdd)
1 A=Y

ETEEy

q7tEA |4

314.91

209.94

104.97

0.00

BOF8-SOYBEAN OIL FUTR Jan18

0.00

-104.97

-209.94

-314.91

-419.87

228.83

171.63

114.42

57.21

0.00

8.58

17.16 25.73 34.31 42.89

51.47

60.04

68

CTZ7-COTTON NO.2 FUTR DEC17

0.00

C7 91

16.72

33.44 50.16 66.88 83.60

100.32

117.04

133

.76



-2/.21 /
-114.42 /
-171.63
-228.83
74
CZ7-CORN FUTURE DEC17
826.18 / /
550.79

275.39

&
Ir

S— 0-00 T T T T T
2'5 0.00 86.13  172.25 258.38 44,50 430.63 516.75

602.88 689.00

275.39 /
550.79 /
826.18
-1,101.57
7424
KCZ7-COFFEE 'C' FUTURE DEC17
241.35 //
160.90

80.45
i
r

S 0-00 T T T T T
2& 0.00 31.31 62.63 93.94 25.25 156.56  187.88

219.19  250.50

e

yd



845.50

-241.35
-321.80
74
KR4175MB0007-2017-11 S| ME
254.23 \\
169.49 \
84.74 \
0.00 T T T T T T 1
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-254.23
-338.97
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KWZ7-KC HRW WHEAT FUT DEC17
144.83 / /
96.55 /
48.28 /
0.00 T T T T T T 1
0.00  105.69 211.38 317.06 “422.75 52844 634.13 739.81
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-144.83
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SBH8-Sugar #11 (WORLD) MAR18

353.88 /

265.41 /

176.94 /

88.47 /
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SF8-SOYBEAN FUTURE Jan18

896.78 /

672.59 /

448.39 /
224.20

e

0-00 T T T T T T
0.00 247.31 494.63 741.94 89.25 1,236.56 1,483.88 1,731.19 1,978.50

-224.20 /
-448.39 /
-672.59
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SMF8-SOYBEAN MEAL FUTR Jan18

470.37 /
352.78 /
235.19 /
117.59
& /
;’ 0-00 T T T T T T 1
2]5 0.00 79.83 159.65 239%19.30 399.13 478.95 558.78 638.60
-117.59 /
-235.19 /
-352.78
-470.37
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WZ7-WHEAT FUTURE(CBT) DEC17
401.29 //
267.53 /
133.76
a4 /
=
fv 0.00 T T T T T T 1
2'5 0.00 106.50 213.00 319.50 426.00 532.50 639.00 745.50 852.00
-133.76 /
-267.53 /
-401.29
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3. A LE|E = X F (X|CH =40 &= M) (TH|:=4TH2I)
BOF8 SOYBEAN OIL FUTR Jan18



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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