2017-11-21

oll

SAl

2017-11-20

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2017-11-21
7|=2  2017-11-20

e I
I Q5 Ao

= 0 0 0 ELy
= 1,581 0 1,581 &y

2. B7|AIHO| 2YRE

KR4101MC0005-2017-12 R A I|200K| =M S

1,580.80
1,185.60
790.40
395.20
.un'a
T 000 . . . . . . .
e 000 8320 16640 249.60 -332.80 41600 49920 58240 665.60
395.20
-790.40
-1,185.60
-1,580.80 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101MCO12017-12 FAL|200K| 4 2 127
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 127 -127 127 127 127 127 127
-5.33% -84 -84 -84 -84 -84 -84 -84
-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% 84 84 84 84 84 84 84

8.00% 127 127 127 127 127 127 127



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2017-11-21
J|ZY  2017-11-20

SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 12,592 0 12,592 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S170822 1,063

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

348

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



DAY 2017-11-21
J|ZY  2017-11-20

SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 5,301 0 5,301 &9

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9: 4Bt
SWCSI5000C A13+HCSI5000(| 2fS170908 409

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
368

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



A9 2017-11-21
7|2 2017-11-20

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,100 0 1,100

VGZ7-EURO STOXX 50 DEC17

825.31
550.21
275.10
=
:;E 0-00 T T T 1 T T T
?{E 0.00 886.00 1,772.00 2,658.00,3,544.00 4,430.00 5,316.00 6,202.00 7,088.00
-275.10
-550.21
-825.31
-1,100.41 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGZ7 EURO STOXX 50 DEC17 88
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )



A9 2017-11-21
7|2 2017-11-20

e 27133

A 7/t

1,790 0 1,790 Uy

HCX7-H-SHARES IDX FUT NOV17

1,657.18
1,242.89
828.59
414.30
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,880.25 5,760.50 8,640.75,41,521.0014,401.2517,281.5020,161.7523,042.00
-414.30
-828.59
-1,242.89
-1,657.18 -
712
MHCX7-MINI H-SHR IDX FU Nov17
133.18
99.89
66.59
33.30
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,880.25 5,760.50 8,640.75,41,521.0014,401.2517,281.5020,161.7523,042.00
-33.30




-66.59

-99.89
-133.18 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCX7 H-SHARES IDX FUT NOV17 133
MHCX7 MINI H-SHR IDX FU Nov17 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

115



DAY 2017-11-21
7|=2  2017-11-20

A7 {7153

K=
=]
ol S7tsd =M 0 1453109  -1,453,109 =L}

KR4201M(C3354-2017-12 &335

10,552.50

7,914.38

5,276.25

2,638.13

— O-OO T T T L T T T
o 0.00 83.75 167.50 251.25 335.00%_418.75 502.50 586.25 670.00

-2,638.13

-5,276.25

-7,914.38

-10,552.50

KR4201M(3370-2017-12 &337.5

828,056.25

621,042.19

414,028.13

207,014.06

— O-OO T T T L T T T
of 0.00 84.38 168.75 253.13 337.50\ 421.88 506.25 590.63 675.00

-207,014.06




-414,028.13

-621,042.19

-828,056.25

192,625.00

144,468.75

96,312.50

48,156.25

-48,156.25

-96,312.50

-144,468.75

-192,625.00

421,875.00

316,406.25

210,937.50

105,468.75

-105,468.75

-210,937.50

-316,406.25

KR4301M(C3353-2017-12 5335

.00

83.75

167.50 251.25_,335.00 418.75 502.50 586.25 670.00

KR4301M(C3379-2017-12 5337.5

0.

D0

84.38

168.75 253.13 337.50 421.88 506.25 590.63 675.00

yd

yd

d



-421,875.00 1

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201MC3 2017-12 2335 627

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 234 229 223 216 207 197 185
-5.33% 215 205 192 179 164 149 133
2.67% 166 148 130 110 91 71 50
0% 67 45 22 0 22 45 67
2.67% 92 113 134 156 177 -199 221
5.33% -304 -319 -336 -353 371 -390 -410
8.00% 552 561 572 584 597 612 627
KR4201MC3 2017-12 23375 46,640
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 15759 15479 15092 14597 14,000 13,307 12,528
-5.33% 14697 13996 13172 12242 11,220 10,121 8,954
2.67% 11,662 10,394 9,051 7,650 6,202 4716 3,199
0% 5,130 3,430 1,719 0 -1725 -3,455 5,188
2.67% 5930  -7657  -9393  -11137  -12,887 14,642 -16,400
533%  -21,369  -22725  -24154  -25639  -27170  -28737  -30,334
800%  -40,034  -40,875  -41,842  -42918  -44086  -45330  -46,640
KR4301MC3 2017-12 £335 13,561

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -13542  -13542  -13543  -13544  -13,547 13,553 -13,561
-5.33% 8446  -8453  -8466  -8485  -8512 -8,548 -8,593
2.67% 3474 3544 3629  -3725  -3,832 3,948 4,071
0% 556 372 186 0 -187 374 562
2.67% 2,470 2,337 2,195 2,045 1,890 1,730 1,565
5.33% 2,866 2,837 2,795 2,742 2,677 2,600 2,514
8.00% 2,897 2,895 2,890 2,881 2,866 2,845 2,817
KR4301MC3 2017-12 #3375 30,609

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-800%  -30,587  -30,587  -30,588  -30,589  -30,592 30,599  -30,609
533%  -19,503  -19509  -19,523  -19,546  -19,583 19,634 -19,702
2.67% 8543  -8637  -8761  -8912  -9,088 9,286 -9,504
0% 1,089 736 372 0 378 762 -1,149
2.67% 6,616 6,254 5,882 5,503 5,117 4727 4,332



5.33%
8.00%

8,108 7,996 7,853 7,682
8,267 8,255 8,233 8,197

=0 = (VaR : 99% M2 +F, 102 7| F)

7,485
8,143

7,265
8,072



DAY 2017-11-21
7|=2  2017-11-20

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 7,883 0 7,883 EHL|
=A 27158 24 0 16,782 -16,782 AtLY

2. 7N He| &

12
|
P

HCX7-H-SHARES IDX FUT NOV17

7,882.55

5,911.91

3,941.28

1,970.64

or 0.00 2,880.25 5,760.50 8,640.75,41,521.0014,401.2517,281.5020,161.7523,042.00

-1,970.64

-3,941.28

-5,911.91

-7,882.55 -

OHHIX7-C114-HSCEI

1,445.43

1,084.07

722.71

361.36

or 0.00 2,850.00 5,700.00 8,550.0011,400.0014,250.0017,100.0019,950.0022,800.00




SH

-361.36

-722.71

-1,084.07

-1,445.43

6,945.38

5,209.04

3,472.69

1,736.35

0.00

0.

-1,736.35

-3,472.69

-5,209.04

-6,945.38

1,445.43

1,084.07

722.71

361.36

0.00

-361.36

-722.71

OHHIX7-C116-OHHIX7-C116

0.

D0  2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00

OHHIX7-P114-HSCEI

D0  2,850.00 5,700.00 8,550.00,#1,400.0014,250.0017,100.0019,950.0022,800.00

yd

d



-1,084.07 |

-1,445.43 -
73
OHHIX7-P116-OHHIX7-P116
5,209.04
3,472.69
1,736.35
Z
g’ 0-00 T T T d T 1
%5 0.00 2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00
-1,736.35
-3,472.69
-5,209.04
-6,945.38 -
7
3. AlLIZIRE 2 FRHS(EIHE LY ZA) GOSN
HCX7 H-SHARES IDX FUT NOV17 631
OHHIX7-C11HSCEI 116
OHHIX7-C110HHIX7-C116 556
OHHIX7-P11 HSCEI 116
OHHIX7-P11 OHHIX7-P116 556

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)



DAY 2017-11-21
7|=2  2017-11-20

Mt 7t5H M= 0 0 0 &Y

A e = B 0 0 0 &9

Mt FtEH =4 0 0 0Zu

A FHEH M= 12,064 0 12,064 Ly

= SIEH  AY 54,200 0 54,200 & 2|

A4 {7tsd =M 0 52,659 -52,659 ZUy

2. Q7| A|Ee & x
KR4101MC0005-2017-12 A A 1| 200X| =M E
12,064.00
9,048.00
6,032.00
3,016.00
3
il 0.00 . . : . : . .

3{5 0.00 8320 166.40 249.60 .7332.80 416.00 499.20 582.40 665.60
-3,016.00
-6,032.00
-9,048.00
-12,064.00 -

74
KR4201MC3354-2017-12 =335

4,187.50
3,140.63
2,093.75
1,046.88




.00

83.75

167.50 251.25 335.0 418.75

502.50 586.25 670.00

-1,046.88

N

-2,093.75

N

-3,140.63

-4,187.50

23,625.00

17,718.75

11,812.50

5,906.25

-5,906.25

-11,812.50

-17,718.75

-23,625.00

5,862.50

4,396.88

2,931.25

1,465.63

KR4201M(C3370-2017-12 &337.5

0.

D0

84.38

168.75 253.13 337.5 421.88

506.25 590.63 675.00

N

N

N

KR4301M(C3353-2017-12 5335

.00

83.75

167.50 251.25 35.00 418.75

502.50 586.25 670.00



-1,4b5.63 /,
-2,931.25 /
-4,396.88
-5,862.50
77
KR4301M(C3379-2017-12 ¥£337.5
18,984.38
14,238.28
9,492.19
4,746.09
.:.E
;E 0-00 T T T T T T
%5 0.00 84.38 168.75 253%37'.50 421.88 506.25 590.63 675.00
-4,746.09 /
-9,492.19 /
-14,238.28
-18,984.38
717
3. AlLtE| @ 2 BxWS (HIth2 N0 43 ) 401 2))
2.529E+11 UBCSFXCL INDEX_2 1476
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1476  -1476  -1476  -1476  -1476 -1,476 -1,476
-5.33% -984 -984 -984 -984 -984 -984 -984
-2.67% 492 492 492 492 492 492 492
0% 0 0 0 0 0 0 0
2.67% 492 492 492 492 492 492 492
5.33% 984 984 984 984 984 984 984
8.00% 1476 1476 1476 1476 1476 1,476 1,476
2.529E+11 UBCSFXCL INDEX_3 279
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -279 -279 -279 -279 -279 -279 -279
-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% 279 279 279 279 279 279 279
2.529E+11 UBCSFXC1 INDEX_4 160

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -160 -160 -160 -160 -160 -160 -160
-5.33% -106 -106 -106 -106 -106 -106 -106
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 106 106 106 106 106 106 106
8.00% 160 160 160 160 160 160 160
2.529E+11 UBCSFXC1 INDEX_5 239

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -239 -239 -239 -239 -239 -239 -239
-5.33% -160 -160 -160 -160 -160 -160 -160
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
2.67% 80 80 80 80 80 80 80
5.33% 160 160 160 160 160 160 160
8.00% 239 239 239 239 239 239 239
2.529E+11 UBCSFXC1 INDEX_6 199

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -199 -199 -199 -199 -199 -199 -199
-5.33% -133 -133 -133 -133 -133 -133 -133
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
5.33% 133 133 133 133 133 133 133
8.00% 199 199 199 199 199 199 199
2.529E+11 UBCSFXC1 INDEX_7 255

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -255 -255 -255 -255 -255 -255 -255
-5.33% -170 -170 -170 -170 -170 -170 -170
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0



267% 85 85 85 85 85 85 85
5.33% 170 170 170 170 170 170 170
8.00% 255 255 255 255 255 255 255
2.529E+11 UBCSFXC1 INDEX 8 472
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 472 472 472 472 472 472 472
-5.33% -315 -315 315 315 315 315 -315
267% -157 -157 157 -157 -157 -157 -157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 315 315 315 315 315 315 315
8.00% 472 472 472 472 472 472 472
2.529E+11 UBCSFXC1 INDEX_9 315
Azl E s
724 2500% -1667%  -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
267% 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
2.529E+11 UBCSFXC1 INDEX_10 279
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -279 -279 -279 -279 -279 279 -279
-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
267% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 279 279 279 279 279 279 279
2.529E+11 UBCSFXC1 INDEX_11 638
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -638 -638 -638 -638 -638 -638 -638
-5.33% -426 -426 426 426 426 426 426
267% 213 213 213 213 213 213 213
0% 0 0 0 0 0 0 0
267% 213 213 213 213 213 213 213
5.33% 426 426 426 426 426 426 426
8.00% 638 638 638 638 638 638 638
KR4101MCO 2017-12 RATI|200K| M2 965



7| =Rkl iEd

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -965 -965 -965 -965 -965 -965 -965
-5.33% -644 -644 -644 -644 -644 644 -644
-2.67% 322 322 -322 -322 -322 -322 322

0% 0 0 0 0 0 0 0
267% 322 322 322 322 322 322 322
5.33% 644 644 644 644 644 644 644
8.00% 965 965 965 965 965 965 965

KR4201MC3 2017-12 2335 249
7| Z=Xpete] HEE

7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 93 91 89 86 82 78 74
-5.33% 85 81 76 71 65 59 53
-2.67% 66 59 51 44 36 28 20

0% 27 18 9 0 9 18 27
267% 36 45 53 62 70 79 -88
5.33% 121 127 133 140 147 155 -163
8.00% 219 223 227 232 237 243 -249

KR4201MC3 2017-12 2337.5 1331
7| Z=Xpeke] HEE

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 450 442 431 416 399 380 357

- 533% 419 399 376 349 320 289 255
-2.67% 333 297 258 218 177 135 91

0% 146 98 49 0 49 -99 -148
267% -169 218 268 318 -368 418 468
5.33% 610 -648 -689 732 775 -820 -865

. 800% 1142  -1166  -1194  -1224  -1258 1,293 1,331

KR4301MC3 2017-12 £335 413
7| Z=Xpeke] HEE

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 412 412 412 412 412 412 413
-5.33% 257 -257 258 258 -259 -260 262

267% -106 -108 110 113 117 120 124

0% 17 11 6 0 6 11 17
267% 75 71 67 62 58 53 48
5.33% 87 86 85 83 81 79 77
8.00% 88 88 88 88 87 87 86

KR4301MC3 2017-12 £337.5 1377
| | ESCNETIETRE |

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1376  -1376  -1376  -1377  -1377 1,377 1,377
-5.33% 878 878 879 -880 -881 -884 -887



-384 -389 -394 -401 -409 -418 -428

-2.67%

-52
195

-34
213
327
363

-17
230

17
265
353
370

33
281
360
371

49
298
365
372

0%
2.67%
5.33%
8.00%

248
346
369

316
359

337
366

7|1&)

ol
=

10f| =4 (VaR : 99% 4 2|+=F,10

A
=

<

8,492



DAY 2017-11-21
7|=2  2017-11-20

Al SilEH  ME 0 2 D)
Al lEH  AY 0 0 0 %l
AT ES A 40 0 40 &e|
= S7=d ME 19,620 0 19,620
=7 CPEETPN - . 96953 0 96,953 &9
= NES Aet 51,709 0 51,709 &9
2. BH7| Ao 2o E
VGZ7-EURO STOXX 50 DEC17
14,715.13
9,810.09
4,905.04
=
E—E O-OO T T T N T T T
?{5 0.00 886.00 1,772.00 2,658.00,3,544.00 4,430.00 5,316.00 6,202.00 7,088.00
-4,905.04
-9,810.09
-14,715.13
-19,620.18 -
7t
3. AL} &0 L E S (| T2 Al of AL2 ) G ELIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 0
260105SQPXSG EURO Covered CALL STRATEGY 43

VGZ7 EURO STOXX 50 DEC17 1,570



ol

7|1¥)

ol
=

4. THYAEO| AIThE A0 AT A(VaR : 99%AZ/4+F,10

974



SAlY 2017-11-21
2017-11-20

ETFADIEY H 2| X| S ET 28

ot

Mt e = 0 0 0 ZLy
ol F7t5H = 6,906 0 6,906 ZLY
2. B7|AHe| &7 E
KR4101MC0005-2017-12 B A L|200X| =M S
5,179.20
3,452.80
1,726.40
3
T 000 . . . . : . :
?{5 0.00 83.20 166.40 249.60 .7332.80 416.00 499.20 582.40 665.60
-1,726.40
-3,452.80
-5,179.20
-6,905.60 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101MC012017-12 A L|200K|=M = 553
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -553 -553 -553 -553 -553 -553 -553
-5.33% -368 -368 -368 -368 -368 -368 -368
-2.67% -184 -184 -184 -184 -184 -184 -184
0% 0 0 0 0 0 0 0
2.67% 184 184 184 184 184 184 184
5.33% 368 368 368 368 368 368 368
8.00% 553 553 553 553 553 553 553



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

314



o 2017-11-21
7|=2  2017-11-20

ojLAR| QI AT AR (HA-THIE)

<A

961.56

27153

7/t

CLF8-WTI CRUDE FUTURE Jan18

721.17

480.78

240.39

0.00

14.18

28.36 42.53 56.71 70.89 85.07

99.24

-240.39

-480.78

-721.17

-961.56 -

COH8-BRENT CRUDE FUTR MAR18

1,441.64

1,081.23

720.82

360.41

0.00

0.

DO

15.58

31.17 46.75 62.33 77.91 93.50

109.08

124

-360.41

42

.66



-720.82 //
-1,081.23
-1,441.64
7t4
HOF8-NY Harb ULSD Fut Jan18
555.09 //
370.06 /
185.03 /
0-00 T T T T T T 1
0.00 049 098 1.M95 244 293 341 3.90
-185.03 /
-370.06 /
-555.09
-740.12
7t4
KR4175MC0006-2017-12 EH&{ M &
880.56
660.42 \
440.28 \
220.14 \
0-00 T T T T T T 1
0.00 27518 550.35 82553 1,100.70.1,375.88 1,651.05 1,926.23 2,201.40
-220.14 \
-440.28 \
-660.42 \




-880.56 |

NGF8-NATURAL GAS FUTR Jan18

1,003.36 /
668.91 /
334.45
& /
=
T 000 . . : : : . .
e 000 080 160 2.%19 399 479 558  6.38
-334.45 /
668.91 /
-1,003.36

-1,337.81

XBF8-GASOLINE RBOB FUT Jan18

186.27
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.44 0.87 1.%74 2.18 2.61 3.05 3.48
-186.27

-558.81 /

-745.09




3. A|Lt2| 2

o £ TTHSEIE A YZY)

CLF8 WTI CRUDE FUTURE Jan18

COH8 BRENT CRUDE FUTR MAR18

HOF8 NY Harb ULSD Fut Jan18
KR4175MC012017-12 S| M &

NGF8 NATURAL GAS FUTR Jan18

XBF8 GASOLINE RBOB FUT Jan18

o| A& A0 d=H(VaR : 99%ME|+FE, 108 7| E)

107
60

I:E
H
i3
rd
{0

732



o 2017-11-21
7|=2  2017-11-20

O 2| ZEX QI A S| A D (XY -}y

<A

27153

il
7red o

BOF8-SOYBEAN OIL FUTR Jan18

317.17
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