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899.36

674.52

449.68

~

.00

281.05 562.10 843.15 1,12N5.25 1,686.30 1,967.35 2,248.40

N
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-674.52

-899.36

NGF8-NATURAL GAS FUTR Jan18

1,034.39 /

689.60 /

344.80 /
0-00 T T T T T T
000 080 160 2.%20 400 480 560
-344.80

6.40

-689.60 /

-1,034.39 /

-1,379.19

XBF8-GASOLINE RBOB FUT Jan18

709.82 /

532.36 /

354.91 /

177.45 /
0.00 T T T T T T
000 042 083 1.%66 208 249 291
-177.45

3.32

-354.91 /

-532.36 /

-709.82



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)

110
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=
H0
1=
o
o
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2 2017-10-27

J|Z2 2017-10-26
Of 22| ZM QI A S| A D (KA -THdd)
1 A=Y

ETEEy

q7tEA |4

BOF8-SOYBEAN OIL FUTR Jan18

315.95

210.64

105.32

0.00

8.61

17.22 25.82 34.43 43.04

51.65

60.25

-105.32

-210.64

-315.95

-421.27 -

237.07

CTZ7-COTTON NO.2 FUTR DEC17

177.80

118.53

59.27

0.00

0.00

Cca N7

17.33

34.66 51.98 69.31 86.64

103.97

121.29

138

.62



-39.27 /
-118.53 /
-177.80

-237.07

CZ7-CORN FUTURE DEC17

1,122.38 /
841.78 /
561.19 /
280.59
= /
=
=vr 0-00 T T T T T T 1
or 0.00 87.75 175.50 263.25 51.00 438.75 526.50 614.25 702.00
-280.59 /
-561.19 /
-841.78

-1,122.38

KCZ7-COFFEE 'C' FUTURE DEC17

239.23 /
159.49 /
79.74

& /

=]

:;E 0-00 T T T T T T 1

?ﬂ 000 3103 6205 9308 12410 15513 18615 217.18 248.20
79.74 /

-159.49 /




-239.23 yd

-318.98

KR4175MB0007-2017-11 HE{ME

252.95 \

168.63 \

0.00 : : \ : : : ]
0.00 281.05 562.10 843.15 1,124.00..1,405.25 1,686.30 1,967.35 2,248.40
-84.32 \
-168.63 \
-252.95 \
-337.26
74
KW2Z7-KC HRW WHEAT FUT DEC17
197.99 /
148.49 /
99.00 /
49.50 /
0.00 T T T T T T 1
0.00  108.38 216.75 325.13 743350 541.88 650.25 758.63 867.00

-49.50 /
-99.00 /
-148.49

-197.99



SBH8-Sugar #11 (WORLD) MAR18

268.86
179.24 /
89.62 /
0.00 : : : / : : .
000 355  7.09 10M18 1773 2127 2482 2836

-179.24 /
-268.86

-358.48

SF8-SOYBEAN FUTURE Jan18

670.52 /

447.02 /

22351 /

0-00 T T T T T T 1
000 24656 493.13 739.69 986.25 1,232.81 1,479.38 1,725.94 1,972.50

-223.51 /

-447.02 /

-670.52

-894.03




SMF8-SOYBEAN MEAL FUTR Jan18

467.72 /
350.79 /
233.86 /
116.93
& /
;’ 0-00 T T T T T T 1
2]5 0.00 79.38 158.75 238%17.50 396.88 476.25 555.63 635.00
-116.93 /
-233.86 /
-350.79
-467.72
717
WZ7-WHEAT FUTURE(CBT) DEC17
410.21 //
273.47 /
136.74
& /
=
fv 0.00 T T T T T T 1
_2'5 0.00 108.88 217.75 326.63 435.50 544.38 653.25 762.13 871.00
-136.74 /
-273.47 /
-410.21
-546.94
717
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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