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KR4101N30002-2018-03 R A 1| 200X| =M=
432.40
288.27
144.13
3
T 0.00 . . . . . . :
?{5 0.00 82.36 164.73 247.09 .7329.45 411.81 494.18 576.54 658.90
-144.13
-288.27
-432.40
-576.54 -
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -46 -46 -46 -46 -46 -46 -46
-5.33% -31 -31 -31 -31 -31 -31 -31
-2.67% -15 -15 -15 -15 -15 -15 -15
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2.67% 15 15 15 15 15 15 15
5.33% 31 31 31 31 31 31 31
8.00% 46 46 46 46 46 46 46
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3
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875.24

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

656.43

437.62

218.81

0.00

15.48

30.95 46.43 61.90 77.38

92.85

108.33

123

-218.81

-437.62

-656.43

-875.24 -

COH8-BRENT CRUDE FUTR MAR18

1,494.46

1,120.85

747.23

373.62

0.00
0.

DO

17.02

34.04 51.05 68.07 85.09

102.11

119.12

136

-373.62

.80

.14



-747.23 //
-1,120.85
-1,494.46
7H4

HOH8-NY Harb ULSD Fut MAR18
752.77 /
564.58 /
376.38 /
188.19 /

0-00 T T T T T T 1
0.00 0.52 1.03 1.%06 2.58 3.09 3.61 4.12
-188.19 /
-376.38 /
-564.58
-752.77
7t4

KR4175N10008-2018-01 E2{H =
850.08
637.56 \
425.04 \
212.52 \

0-00 T T T T T T 1
0.00 265.65 531.30 796.95 1,062.60.1,328.25 1,593.90 1,859.55 2,125.20

-212.52 \
-425.04 \
-637.56 \




-850.08 |
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711.90 /

474.60 /

237.30 /

0-00 T T T T T T 1
0.00 0.70 1.41 2.%81 3.51 4.22 4.92 5.62

-237.30 /

-474.60 /

-711.90

-949.20

XBH8-GASOLINE RBOB FUT MAR18

500.93 /

333.96 /

166.98 /

0-00 T T T T T T 1
000 046 092 1.%83 229 275 320 366

-166.98 /

-333.96 /

-500.93

-667.91
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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

626



ZA|Y  2018-01-08
J|Z  2018-01-05

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

A7 {7153

A 7/t

BOH8-SOYBEAN OIL FUTR MAR18

282.28
188.19
94.09
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 8.47 16.94 25.40 33.87 42.34 50.81 59.27
-94.09
-188.19
-282.28
-376.37 -
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CH8-CORN FUTURE MAR18
1,063.05
797.29
531.52
265.76
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 87.75 175.50 263.25 ,7351.00 438.75 526.50 614.25 702.00
-265.76




259.10

-531.52 //
-797.29
-1,063.05
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162.90 /
108.60 /
54.30 /
0-00 T T T T T T 1
0.00  19.81  39.63 59.44 77925 99.06 118.88 138.69 158.50
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-108.60 /
-162.90
-217.20
74
KCH8-COFFEE "C" FUTURE MAR18
240.83 //
160.55 /
80.28 /
0-00 T T T T T T 1
000 3239 6478 97.16 12955 161.94 19433 226.71
-80.28 /
-160.55 /
-240.83 /
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159.39

79.70

-159.39

-239.09

-318.78

127.20

84.80

42.40

0.00

-42.40

-84.80

-127.20

-169.60

KR4175N10008-2018-01 E2{ M &

~

.00 265.65 531.30 796.95 1,062.60.1,328.25 1,593.90 1,859.55 2,125.20
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]
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pd

.00 109.94 219.88 329.81 39.75 549.69 659.63 769.56




SBH8-Sugar #11 (WORLD) MAR18

288.36
192.24 /
96.12 /
0.00 : : : / : : !
000 381 7.3 11.44%25 19.06  22.88  26.69  30.50

-192.24 /
-288.36

-384.48

SH8-SOYBEAN FUTURE MAR18

844.22
633.16 /
422.11 /
211.05 /
0.00 : : : / : : .
0.00 241.94 483.88 725%.75 1,209.69 1,451.63 1,693.56 1,935.50
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-633.16 /

-844.22
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éﬁ /
=
i) 0.00

639.60

35 0.00  79.95 159.90 239.85 ~319.80 399.75 479.70 559.65
-104.64 l//,/’/,
-209.29 l//,/’/,
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-418.58
7t
WHS-WHEAT FUTURE(CBT) MAR18
376.80 l//////,,/’/////
251.20

125.60
éﬁ /
=
i) 0.00

651.00

759.50 868.00
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-125.60

-251.20

-376.80

-502.40
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BOH8 SOYBEAN OIL FUTR MAR18
CHS8 CORN FUTURE MAR18

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