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-800% 12,803 12734 12496 12174 11,765 11,274 10,704
533% 12236 11752 11156 10460 9,676 8,814 7,884
-2.67% 9981 8972 7883 6729 5523 4,274 2,990
0% 4460 2988 1,500 0 -1,509 -3,026 4,548
267%  -5672 7217 8770  -10327  -11,888  -13451  -15018
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-32,690
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2.529E+11 UBCSFXCL INDEX_2 1,462
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1462  -1462  -1462  -1462  -1462 1,462 1,462
-5.33% -975 -975 975 975 975 975 -975
-2.67% 487 -487 487 487 487 487 487
0% 0 0 0 0 0 0 0
2.67% 487 487 487 487 487 487 487
5.33% 975 975 975 975 975 975 975
8.00% 1462 1462 1462 1462 1462 1,462 1,462
2.529E+11 UBCSFXCL INDEX_3 277
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 277 277 277 277 277 277 277
-5.33% 184 184 184 184 184 184 184
-2.67% 92 -92 92 92 -92 92 -92
0% 0 0 0 0 0 0 0
267% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 277 277 277 277 277 277 277
2.529E+11 UBCSFXCL INDEX 4 158
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -158 -158 158, 158, 158 158 158
-5.33% -105 -105 105 105 105 105 -105
-2.67% 53 53 53 53 53 53 53
0% 0 0 0 0 0 0 0
267% 53 53 53 53 53 53 53
5.33% 105 105 105 105 105 105 105
 8.00% 158 158 158 158 158 158 158
2.529E+11 UBCSFXCL INDEX_5 237
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7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -198 -198 -198 -198 -198 -198 -198
-5.33% -132 -132 -132 -132 -132 -132 -132
-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% 132 132 132 132 132 132 132
8.00% 198 198 198 198 198 198 198
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-5.33% -169 -169 -169 -169 -169 -169 -169
-2.67% -84 -84 -84 -84 -84 -84 -84
0% 0 0 0 0 0 0 0
2.67% 84 84 84 84 84 84 84
5.33% 169 169 169 169 169 169 169
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-5.33% -312 -312 -312 -312 -312 -312 -312
-2.67% -156 -156 -156 -156 -156 -156 -156
0% 0 0 0 0 0 0 0
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5.33% 312 312 312 312 312 312 312
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-5.33% -208 -208 -208 -208 -208 -208 -208
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0% 0 0 0 0 0 0 0
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267% 92 92 92 92 92 -92 -92
0% 0 0 0 0 0 0 0
267% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 277 277 277 277 277 277 277
2.529E+11 UBCSFXC1 INDEX_11 632
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -632 632 -632 632 -632 -632 -632
-5.33% 421 421 421 421 421 421 421
267% 211 211 211 211 211 211 211
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267% 211 211 211 211 211 211 211
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8.00% 474 474 474 474 474 474 474
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-2.67% -309 -309 -309 -309 -309 -309 -309
0% 0 0 0 0 0 0 0
267% 309 309 309 309 309 309 309
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8.00% 927 927 927 927 927 927 927
KR4201N13:2018-01 2325 1,794
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-8.00% 1157 -1157  -11s7  -1157  -1,157 11,157 1,157
-5.33% 772 772 772 772 772 772 772
-2.67% -386 -386 -386 -386 -386 -386 -386
0% 0 0 0 0 0 0 0
2.67% 386 386 386 386 386 386 386
5.33% 772 772 772 772 772 772 772

8.00% 1,157 1,157 1,157 1,157 1,157 1,157 1,157
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

680



SAY  2017-12-22

7212 2017-12-21
ETFAOIEY HE| K| 2B HEEHIS

L Hef=

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
A {5 H M= 555 0 555 AkLY
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
416.52
277.68
138.84
3
T 0.00 . . . . . . :
?{5 0.00 79.34  158.68 238.01 .7317.35 396.69 476.03 555.36 634.70
-138.84
-277.68
-416.52
-555.36 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N30(2018-03 I AL|200K|=M = 45
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -45 -45 -45 -45 -45 -45 -45
-5.33% -30 -30 -30 -30 -30 -30 -30
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30
8.00% 45 45 45 45 45 45 45
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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7|29 2017-12-21

ETFADIEY HE| X| S EH A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 873 0 873 ELf
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
872.71
654.53
436.36
218.18
3
T 0.00 . . . . . . :
?{5 .00 79.34 158.68 238.01 7317.35 396.69 476.03 555.36 634.70
-218.18
-436.36
-654.53
-872.71 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N30(2018-03 I AL|200K|=M = 70
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -70 -70 -70 -70 -70 -70 -70
-5.33% -47 -47 -47 -47 -47 -47 -47
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 47 47 47 47 47 47 47
8.00% 70 70 70 70 70 70 70
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



Qo 2017-12-22
7212 2017-12-21

ojLAR| QI AT AR (HA-THIE)

<A

886.79

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

665.09

443.39

221.70

0.00

14.53

29.07 43.60 58.13 72.66 87.20

101.73

116

-221.70

-443.39

-665.09

-886.79 -

1,411.29

1,058.47

705.64

352.82

0.00

0.

-352.82

COH8-BRENT CRUDE FUTR MAR18

DO

16.03

32.06 48.08 64.11 80.14 96.17

112.19

128

.26

.22



-705.64 //
-1,058.47
-1,411.29
74
HOH8-NY Harb ULSD Fut MAR18
532.47 //
354.98 /
177.49
& /
=
;’ 0-00 T T T T T T 1
%'J' 0.00  0.49 0.97 1.M94 243 2.91 3.40 3.88
‘177.49 /
-354.98 /
-532.47
-709.97
74
KR4175N10008-2018-01 E2{ M &
648.84 \\
432.56 \
216.28
& \
T .00 : : : : : : .
2{5 0.00 27035 540.70 811.05 1,081.40.1,351.75 1,622.10 1,892.45 2,162.80
-216.28 \
-432.56 \
-648.84 \




-865.12 |

NGH8-NATURAL GAS FUTR MAR18

993.43

745.07

496.71 /

248.36 /

0-00 T T T T
0.00 0.65 1.30 1.%60 3.25
-248.36

3.90

4.55

5.20

-496.71 //
-745.07

-993.43

XBH8-GASOLINE RBOB FUT MAR18

483.12

322.08 /

161.04 /

2.64

3.08

3.52

0-00 T T T T
0.00 0.44 0.88 1.%76 2.20
-161.04 /
-322.08

-483.12 /

-644.16



3. A|Lt2| 2

o £ TTHSEIE A YZY)

=2 ="

CLH8 WTI CRUDE FUTURE MAR18

COH8 BRENT CRUDE FUTR MAR18

HOH8 NY Harb ULSD Fut MAR18
KR4175N10(2018-01 EH&{ M &

NGH8 NATURAL GAS FUTR MAR18

XBH8 GASOLINE RBOB FUT MAR18

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

I:E
H
i3
rd
{0

623



ZAY  2017-12-22
7212 2017-12-21

O 2| ZEX QI A Se|{A R (XA -aHlH)

M StsdH M= 0 0 0
A SFt53 M= 4,221 324 3,896
2. 87Nl 297
BOHS-SOYBEAN OIL FUTR MAR18

276.22

184.15

92.07
=
3 (.00 . . . . . . .
?{5 000 828 1657 2485 73313 4141 4970 5798 66

-92.07

-184.15

-276.22

-368.29 -

7}
CHS-CORN FUTURE MAR18

793.41

528.94

264.47
=
1 0.00 . . . . : . :
?{5 000 8731 17463 261.94 34925 43656 523.88 611.19 698

-264.47

.50



151.42

246.30

-528.94 //
-793.41
-1,057.88
7t4
CTH8-COTTON NO.2 FUTR MAR18
156.11 //
104.07 /
52.04 /
0-00 T T T T T T 1
0.00 1893 37.86 5678 7571  94.64 11357 132.49
-52.04 /
-104.07 /
-156.11
-208.14
7t4
KCH8-COFFEE "C" FUTURE MAR18
305.48 /
229.11 /
152.74 /
76.37 /
0-00 T T T T T T 1
000 3079 6158 9236 12315 153.94 18473 215.51
-76.37 /
-152.74 /
-229.11 /




-305.48

324.42

243.32

-162.21

-243.32

-324.42

163.02

122.27

-122.27

-163.02

KR4175N10008-2018-01 E2{ M &

.00 270.35 540.70 811.05 1,081. 1,351.75 1,622.10 1,892.45 2,162.80
7
KWHS8-KC HRW WHEAT FUT MAR18

.00

105.63 211.25 316.88 22.50 528.13 633.75 739.38 845.00




SBH8-Sugar #11 (WORLD) MAR18

368.30 /

276.22 /

184.15 /

92.07 /

0.00 T T T T T T
0.00 3.64 7.29 10.93 14.57 18.21 21.86 25.50

29.14

-184.15 /
-276.22

-368.30

SH8-SOYBEAN FUTURE MAR18

841.04 /

630.78 /

420.52 /

210.26 /

0.00 T T T T T T
0.00 241.13 482.25 723.38 64.50 1,205.63 1,446.75 1,687.88 1,929.00

-210.26 /

-420.52 /
-630.78

-841.04

SMH8-SOYBEAN MEAL FUTR MAR18



104.55
éﬁ /
=
i) 0.00

639.40

35 000  79.93 159.85 239.78 319.70 399.63 479.55 559.48
-104.55 l//,/’/,
-209.09 l//,/’/,
-313.64
-418.19
7t
WH8-WHEAT FUTURE(CBT) MAR18
490.21 l//,///'
367.66 l//,///,
245.10 ‘//////,/'
122.55

-;':j /
=
i) 0.00

635.25

741.13  847.00

35 0.00 105.88 211.75 317.63 23.50 529.38
-122.55

-245.10

-367.66

-490.21

3. ALt 2E 2= HFE 20 LE=H)

BOH8 SOYBEAN OIL FUTR MAR18
CHS8 CORN FUTURE MAR18

CTH8 COTTON NO.2 FUTR MAR18
KCH8 COFFEE "C" FUTURE MAR18

KR4175N10(2018-01 E &M=



KWHS8 KC HRW WHEAT FUT MAR18
SBH8 Sugar #11 (WORLD) MAR18
SH8 SOYBEAN FUTURE MAR18
SMH8 SOYBEAN MEAL FUTR MAR18
WHS8 WHEAT FUTURE(CBT) MAR18

4. it EEF9| oo d=H(VaR : 99% 42| +F,10U7|F)

13
29
67
33
39

r
do
1=
[ACL
[#o
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