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2. B7|AHe| &7 E
KR4101M90008-2017-09 R A 1| 200X| =M=
1,704.73
1,278.54
852.36
426.18
3
T 000 . . . . . . .
?{5 0.00 77.49 154.98 232.46 309.95 387.44 46493 54241 619.90
-426.18
-852.36
-1,278.54
-1,704.73 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101M90(2017-09 I A L|200K|=M = 136
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -136 -136 -136 -136 -136 -136 -136
-5.33% -91 -91 -91 -91 -91 -91 -91
-2.67% -45 -45 -45 -45 -45 -45 -45
0% 0 0 0 0 0 0 0
2.67% 45 45 45 45 45 45 45
5.33% 91 91 91 91 91 91 91
8.00% 136 136 136 136 136 136 136
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7|=Y  2017-08-23
SEAHAD(FA-THYE)
L Hef=
{2 C &
Mt e A 0 0 0
ol {5 H M= 873 0 873

2. B7|AIHO| 2YRE

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

654.96

436.64

218.32

0.00

4l .00

863.75 1,727.50 2,591.25,3,455.00 4,318.75 5,182.50 6,046.25 6,910.00

-218.32

-436.64

-654.96

-873.29 -

3. ALE| 2 &P EHF(Z[CHE A0S )
VGU7 (VGU7)Eurex EURO STOXX 50 SEP17

042 (VaR : 99% 42|14 F,1027|F)
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A 2017-08-24
7|4  2017-08-23

e 27133

A 7/t

1,708 0 1,708 Uy

HCQ7-H-SHARES IDX FU AUG17

1,581.58
1,186.18
790.79
395.39
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,742.75 5,485.50 8,228.25,#0,971.0013,713.7516,456.5019,199.2521,942.00
-395.39
-790.79
-1,186.18
-1,581.58 -
712
MHCQ7-MINI H-SHR IDX FU AUG17
126.56
94.92
63.28
31.64
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,742.75 5,485.50 8,228.25,10,971.0013,713.7516,456.5019,199.2521,942.00
-31.64
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-94.92
-126.56 -
717
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCQ7 H-SHARES IDX FU AUG17 127
MHCQ7 MINI H-SHR IDX FU AUG17 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) EEEE)

118



DAY 2017-08-24
J|&ZY  2017-08-23

=(2) =ZX|M8(1-2)

A m7ted  ad 0 15,495 -15,495 Ly
A mrted =i 0 1466284  -1,466,284 ELf

KR4201M93075-2017-09 &307.5

365,463.75

274,097.81

182,731.88

91,365.94

— O-OO T T T L T T T
o 0.00 76.88 153.75 230.63 307.50\_384.38 461.25 538.13 615.00

-91,365.94

-182,731.88

-274,097.81

-365,463.75

KR4201M93109-2017-09 =310

454,615.00

340,961.25

227,307.50

113,653.75

— O-OO T T T L T T T
of 0.00 77.50 155.00 232.50 310.00%_387.50 465.00 542.50 620.00

-113,653.75




-227,307.50

-340,961.25

-454,615.00

KR4301M93073-2017-09 %307.5

589,708.13

442,281.09

294,854.06

147,427.03

0.00 76.88 153.75 230.63 ~307.50 384.38 461.25 538.13 615.00
-147,427.03

-294,854.06

-442,281.09

-589,708.13

KR4301M93107-2017-09 5£310

56,497.50

42,373.13

28,248.75

14,124.38

0.00

77.50 155.00 232.50 10.00 387.50 465.00 542.50 620.00

-14,124.38

e

-28,248.75

yd

-42,373.13

yd



-56,497.50 1

77
3. AlLt2| @ 2P XHEE A Mo A2 EORTEE)
KR4201M93(2017-09 =307.5 24,011

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9,258 9,118 8,932 8,704 8,437 8,133 7,798
-5.33% 8,531 8,171 7,769 7,334 6,870 6,383 5,877
-2.67% 6,393 5,795 5,186 4,568 3,944 3,314 2,680
0% 1,994 1,331 666 0 -667 -1,335 -2,003
2.67% -4,801 -5,309 -5,844 -6,402 -6,976 -7,565 -8,166
5.33% -13,325 -13,601 -13,927 -14,296 -14,702 -15,140 -15,606
8.00% -22,718 -22,827 -22,981 -23,178 -23,417 -23,696 -24,011
KR4201M93:2017-09 =310 28,315

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 9,643 9,519 9,345 9,121 8,849 8,531 8,172
-5.33% 9,029 8,670 8,254 7,790 7,284 6,743 6,172
-2.67% 7,023 6,354 5,659 4,945 4,215 3,473 2,721
0% 2,498 1,665 833 0 -833 -1,665 -2,498
2.67% -5,034 -5,746 -6,481 -7,233 -7,998 -8,774 -9,559
5.33% -15,001 -15,433 -15,922 -16,459 -17,035 -17,645 -18,282
8.00% -26,344 -26,535 -26,785 -27,093 -27,454 -27,863 -28,315
KR4301M93(2017-09 %307.5 34,889

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -32,533 -32,760 -33,059 -33,427 -33,859 -34,348 -34,889
-5.33% -17,882 -18,464 -19,112 -19,815 -20,563 -21,349 -22,166
-2.67% -5,508 -6,473 -7,456 -8,453 -9,461 -10,477 -11,500
0% 3,218 2,148 1,075 0 -1,076 -2,153 -3,232
2.67% 8,077 7,258 6,394 5,494 4,567 3,617 2,648
5.33% 10,148 9,702 9,176 8,581 7,925 7,218 6,466
8.00% 10,815 10,638 10,391 10,073 9,686 9,236 8,728
KR4301M93:2017-09 %310 3,496

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3,313 -3,328 -3,350 -3,378 -3,412 -3,451 -3,496
-5.33% -1,886 -1,930 -1,982 -2,040 -2,102 -2,170 -2,241
-2.67% -631 -714 -801 -889 -980 -1,072 -1,166
0% 310 207 103 0 -103 -207 -310
2.67% 878 790 698 605 510 413 316
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ETFADIEY H 2| X| S ET 26

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 14,955 0 14,955 ELY

2. B7|AIHO| 2YRE

KR4101M90008-2017-09 A A I|200X| =M S

11,216.32
7,477.54
3,738.77
.un'a
T 000 . . . . . . .
e 000 7749 15498 2324630095 387.44 46493 542.41 619.90
3,738.77
7,477.54
111,216.32
-14,955.09 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o= . 110%
KR4101M90(2017-09 AL 200K| 44 S 1195
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1195  -1195  -1195  -1195  -1,195 -1,195 -1,195
-5.33% 797 797 -797 -797 -797 -797 -797
-2.67% -398 -398 -398 -398 -398 -398 -398
0% 0 0 0 0 0 0 0
2.67% 398 398 398 398 398 398 398
5.33% 797 797 797 797 797 797 797

8.00% 1,195 1,195 1,195 1,195 1,195 1,195 1,195
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2017-08-24
2017-08-23

N o

MY >
ne me

=Nl
Mt FtEH M= 0 0 0
At s15H =M 0 0 0 &
A FHEH M= 25,356 0 25,356
A S7t5H =4 0 58,670 -58,670 ErLj

2. 7N He| &

12
|
P

SX5E9C3425-0ESXU7-C3425 EURO STOXX 50 Price EUR

4,601.15

3,450.86

2,300.57

1,150.29

S 0.00 T T T L T T T
or 0.00 856.25 1,712.50 2,568.75 3,425.00.4,281.25 5,137.50 5,993.75 6,850.00

-1,150.29

-2,300.57

-3,450.86

-4,601.15
7%

SX5E9C3450-OESXU7-C3450 EURO STOXX 50 Price EUR

18,550.41

12,366.94

6,183.47

S 0.00 T T T L T T T
or 0.00 862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00




r

-6,183.47

-12,366.94

-18,550.41

-24,733.87

SX5E9P3425-0OESXU7-P3425 EURO STOXX 50 Price EUR

4,601.15

3,450.86

2,300.57

1,150.29

0.00

0.

DO

856.25 1,712.50 2,568.75,3,425.00 4,281.25 5,137.50 5,993.75 6,850.00

-1,150.29

-2,300.57

-3,450.86

-4,601.15

24,733.87

18,550.41

12,366.94

6,183.47

-6,183.47

-12,366.94

SX5E9P3450-OESXU7-P3450 EURO STOXX 50 Price EUR

0.00

862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

yd
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-18,550.41 |

-24,733.87

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

19,016.67

12,677.78

6,338.89

T T T

863.75 1,727.50 2,591.25,3,455.00 4,318.75 5,182.50 6,046.25 6,910.00

-6,338.89

-12,677.78

-19,016.67

-25,355.55 -

3. L2 2 20 PEHE (H|Th2 Ao A3 )

SX5E9C3425 OESXU7-C3425 EURO STOXX 50 Price EUR
SX5E9C3450 OESXU7-C3450 EURO STOXX 50 Price EUR
SX5E9P3425 OESXU7-P3425 EURO STOXX 50 Price EUR
SX5E9P3450 OESXU7-P3450 EURO STOXX 50 Price EUR
(VGU7)Eurex EURO STOXX 50 SEP17

VGU7
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ETFADIEY H 2| X|SEHSHT

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 4,804 0 4,804 ELy
2. Qt7|A| "ol &l x
KR4101M90008-2017-09 R A 1| 200X| =M=
4,804.23
3,603.17
2,402.11
1,201.06
3
T 000 . . . . . . .
?{5 0.00 77.49 154.98 232.46 309.95 387.44 46493 54241 619.90
-1,201.06
-2,402.11
-3,603.17
-4,804.23 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o Y
KR4101M90(2017-09 I A L|200K|=M = 384
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -384 -384 -384 -384 -384 -384 -384
-5.33% -256 -256 -256 -256 -256 -256 -256
-2.67% -128 -128 -128 -128 -128 -128 -128
0% 0 0 0 0 0 0 0
2.67% 128 128 128 128 128 128 128
5.33% 256 256 256 256 256 256 256
8.00% 384 384 384 384 384 384 384
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DAY 2017-08-24
J|&ZY  2017-08-23

T
At w158 M= 0 0 0 &
At mrted =4 0 0 0 &L
A f7t5H  ME 238 0 238 ELY
=A 27158 24 0 466 -466 ALK

2. 7N He| &

12
|
P

HCU7-H-SHARES IDX FUT Sep17

237.68

178.26

118.84

S 0.00 T T T d T T T
or 0.00 2,734.25 5,468.50 8,202.75,10,937.0013,671.2516,405.5019,139.7521,874.00

-118.84

-178.26

-237.68 -
72

HSCEI8C106-OHHIQ7-C10600 Hong Kong Stock Exchange H

57.49

38.33

19.16

S 0.00 T T T L T T T
or 0.00 2,650.00 5,300.00 7,950.00 10,600.0613,250.0015,900.0018,550.0021,200.00




r

-19.16

-38.33

-57.49

-76.66

117.16

78.11

39.05

-78.11

-117.16

-156.21

57.49

38.33

19.16

HSCEI8C108-OHHIQ7-C10800 Hong Kong Stock Exchange H

.00  2,700.00 5,400.00 8,100.00 10,800.0613,500.0016,200.0018,900.0021,600.00

HSCEI8P106-OHHIQ7-P10600 Hong Kong Stock Exchange H

.00  2,650.00 5,300.00 7,950.00,40,600.0013,250.0015,900.0018,550.0021,200.00

pd

e



-57.49 |

-76.66
7t
HSCEI8P108-OHHIQ7-P10800 Hong Kong Stock Exchange H
156.21
117.16
78.11
39.05
=
T 0.00 : : : . : : : .
%5 0.00 2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00
-39.05
-78.11
-117.16
-156.21 -
7t
3. AlLE| @' 0P EHSE N Ao ZA) CEEFE)
HCU7 H-SHARES IDX FUT Sepl7 19
HSCEI8C106 OHHIQ7-C10600 Hong Kong Stock Exchange H 6
HSCEI8C108 OHHIQ7-C10800 Hong Kong Stock Exchange H 12
HSCEI8P106 OHHIQ7-P10600 Hong Kong Stock Exchange H 6
HSCEI8P108 OHHIQ7-P10800 Hong Kong Stock Exchange H 12
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Mt e A 0 0 0| ZHLH
M SIsdH  ag 15,000 0 15,000 %t Q|
g FtEH =4 0 0 0 ZLy
A FEH  ME 4,649 0 4,649 ELY{
=2 SIEH  AY 15,000 0 15,000 &2|
el {7tsd =M 0 14,647 -14,647 ALY
2. Q7| A|Ee & x
KR4101M90008-2017-09 A A 1| 200X| =M=
4,649.25
3,486.94
2,324.63
1,162.31
3
T 000 . . . . : . :
2{5 0.00 77.49 154.98 232.46 7309.95 387.44 46493 542.41 619.90
-1,162.31
-2,324.63
-3,486.94
-4,649.25 -
74
KR4201M93075-2017-09 £307.5
2,306.25
1,729.69
1,153.13
576.56




ol
=
I

%F

A

0.00 T T T

0.00 76.88 153.75 230.63
-576.56

307.5 384.38 461.25

538.13 615.00

N

-1,153.13

N

-1,729.69

-2,306.25

KR4201M93109-2017-09 310

5,037.50

3,778.13

2,518.75

1,259.38

0.00 T T T

0.00 77.50 155.00 232.50
-1,259.38

310.0 387.50 465.00

542.50 620.00

N

-2,518.75

-3,778.13

N

-5,037.50

™

KR4301M93073-2017-09 307.5

7,303.13

5,477.34

3,651.56

1,825.78

0.00 T T T T
0.00 76.88 153.75 230.63 07.50 384.38

461.25 538.13 615.00



-1,825./8

-3,651.56

-5,477.34

-7,303.13

7174
3. ALE|E 2R zHFEI &L Y=d) k)
]
KR4101M90(2017-09 A I|200X| =M 2 372
7| =Xt HE

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 372 372 372 372 372 372 372
-5.33% 248 -248 248 248 -248 248 -248
-2.67% 124 -124 124 124 124 124 124
0% 0 0 0 0 0 0 0
2.67% 124 124 124 124 124 124 124
5.33% 248 248 248 248 248 248 248
8.00% 372 372 372 372 372 372 372
KR4201M93(2017-09 2307.5 152

7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 58 58 56 55 53 51 49
-5.33% 54 52 49 46 43 40 37
-2.67% 40 37 33 29 25 21 17
0% 13 8 4 0 4 8 13
2.67% 30 -34 37 40 44 48 52
5.33% -84 -86 88 -90 -93 -96 -98
8.00% 143 -144 145 146 148 150 152
KR4201M93:2017-09 2310 314

7| =Rt HE Y
7424 . 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 107 105 104 101 98 95 91
-5.33% 100 9 91 86 81 75 68
-2.67% 78 70 63 55 47 38 30
0% 28 18 9 0 9 18 28
2.67% 56 -64 72 -80 -89 97 -106
5.33% -166 171 176 182 -189 -196 203
8.00% 292 -294 297 -300 -304 -309 314
KR4301M93(2017-09 Z307.5 432



7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
-403
-221

-68

40
100
126
134

-16.67%
-406
-229

-80
27
90

120

132

-8.33%
-409
-237

-92
13
79

114

129

0%
-414
-245
-105

68
106
125

1 99% M E|+F, 10U 7| F)

8.33%
-419
-255
-117

-13
57
98

120

16.67%
-425
-264
-130

-27
45
89

114

25.00%
-432
-275
-142

-40
33
80

108



o 2017-08-24
J|&ZY  2017-08-23

ojLAR| QI AT AR (HA-THIE)

<A

986.39

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

739.79

493.19

246.60

0.00

-246.60

.00

12.01

24.01 36.02 48.02 60.03 72.03

84.04

96

-493.19

-739.79

-986.39 -

1,095.97

730.65

365.32

0.00

-365.32

0.

COX7-BRENT CRUDE FUTR NOV17

DO

12.90

25.79 38.69 51.58 64.48 77.37

90.27

103

04

.16



-730.65 //
-1,095.97
-1,461.29
7t4
HOX7-NY Harb ULSD Fut Nov17

767.40 /
575.55 /

383.70 /

191.85 /

0-00 T T T T T T 1
0.00 0.40 0.80 1.%60 2.00 2.40 2.80 3.20

-191.85 /

-383.70 /

-575.55

-767.40

7t
KR4175M90002-2017-09 &2 ME

381.95 \\

254.63 \

127.32 \

O-OO T T T T T T 1
0.00 282.93 565.85 84878 1,131.70.1,414.63 1,697.55 1,980.48 2,263.40

-127.32 \

-254.63 \

-381.95

N



-509.27 |

NGX7-NATURAL GAS FUTR Nov17

1,455.81 /
1,091.86 /
727.90 /
363.95
& /
=
T 000 . . : : : . .
e 000 076 152 2.%04 380 456 532 608
363.95 /
727.90 /
-1,091.86

-1,455.81

XBX7-GASOLINE RBOB FUT Nov17

528.67 /
352.45 /
176.22
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.37 0.74 1.%47 1.84 2.21 2.57 2.94

-352.45 /
-528.67

-704.89




3. AU E 2P ZHFEI 2L Y=

CLX7 WTI CRUDE FUTURE Nov17
COX7 BRENT CRUDE FUTR NOV17
HOX7 NY Harb ULSD Fut Novl7
KR4175M90(2017-09 E M=

NGX7 NATURAL GAS FUTR Nov17
XBX7 GASOLINE RBOB FUT Nov17

o| Z[CH=H 0| d=A(VaR : 99% M 2| +=F, 10U 7| F)

116
56

FE
H
i3
rd
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