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-5.33% -87 -87 -87 -87 -87 -87 -87
-2.67% -43 -43 -43 -43 -43 -43 -43
0% 0 0 0 0 0 0 0
2.67% 43 43 43 43 43 43 43
5.33% 87 87 87 87 87 87 87
8.00% 130 130 130 130 130 130 130
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VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

869.15

651.86

434.58

217.29

0.00 .
0.00

860.00 1,720.00 2,580.00,3,440.00 4,300.00 5,160.00 6,020.00 6,880.00
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A7 {7153

K=
=]
= SF7t5dH M 0 1,466,284  -1,466,284 ALY

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
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-28,248.75
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-42,373.13
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3. AlLt2| @ 2P XHEE A Mo A2 EORTEE)
KR4201M93(2017-09 =307.5 24,311

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8,344 8,263 8,148 7,998 7,813 7,597 7,350
-5.33% 7,849 7,581 7,273 6,931 6,559 6,163 5,747
-2.67% 6,027 5,515 4,990 4,454 3,911 3,361 2,807
0% 1,769 1,181 591 0 -592 -1,184 -1,778
2.67% -5,162 -5,584 -6,035 -6,508 -6,999 -7,505 -8,023
5.33% -13,908 -14,105 -14,346 -14,627 -14,945 -15,293 -15,669
8.00% -23,440 -23,501 -23,594 -23,722 -23,885 -24,081 -24,311
KR4201M93:2017-09 =310 28,581

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 8,474 8,409 8,309 8,171 7,993 7,776 7,523
-5.33% 8,089 7,839 7,536 7,186 6,795 6,368 5,911
-2.67% 6,471 5,915 5,331 4,725 4,101 3,463 2,814
0% 2,217 1,478 739 0 -739 -1,478 -2,217
2.67% -5,391 -6,002 -6,636 -7,288 -7,953 -8,630 -9,317
5.33% -15,633 -15,959 -16,338 -16,764 -17,230 -17,729 -18,257
8.00% -27,189 -27,305 -27,469 -27,680 -27,938 -28,240 -28,581
KR4301M93(2017-09 %307.5 35,595

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -33,991 -34,121 -34,307 -34,549 -34,847 -35,197 -35,595
-5.33% -18,971 -19,403 -19,901 -20,453 -21,052 -21,691 -22,363
-2.67% -6,093 -6,919 -7,767 -8,631 -9,508 -10,394 -11,289
0% 2,855 1,906 954 0 -955 -1911 -2,868
2.67% 7,488 6,808 6,081 5,317 4,524 3,708 2,872
5.33% 9,194 8,877 8,488 8,034 7,522 6,959 6,353
8.00% 9,632 9,533 9,383 9,177 8,915 8,597 8,227
KR4301M93:2017-09 %310 3,575

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -3,457 -3,465 -3,477 -3,494 -3,516 -3,543 -3,575
-5.33% -2,001 -2,032 -2,070 -2,113 -2,162 -2,215 -2,272
-2.67% -699 -768 -841 -916 -994 -1,073 -1,154
0% 276 184 92 0 -92 -184 -276
2.67% 833 757 679 598 515 431 345
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7,467.89
3,733.95
.un'a
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e 000 77.39 15478 2321630955 38694 46433 54171 619.10
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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
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At 7tsd =i 0 0 0 ELf
A FHEH M= 26,801 0 26,801
=4 27158 24 0 62,108 -62,108 EtLY
2. Q7|A| -l £l ix

SX5E9C3425-0ESXU7-C3425 EURO STOXX 50 Price EUR

3,640.48

2,426.99

1,213.49

.00

856.25 1,712.50 2,568.75 3,425.00.4,281.25 5,137.50 5,993.75 6,850.00

-1,213.49

-2,426.99

-3,640.48

-4,853.98

19,649.89

13,099.93

6,549.96

SX5E9C3450-OESXU7-C3450 EURO STOXX 50 Price EUR
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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
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3,640.48
2,426.99
1,213.49
&
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2{5 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
-1,213.49 /
-2,426.99 /
-3,640.48
-4,853.98
7t
SXSE9P3450-OESXU7-P3450 EURO STOXX 50 Price EUR
19,649.89
13,099.93
6,549.96
&
g—t 0.00 T T T T T T 1
2{5 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
-6,549.96 /
-13,099.93 /
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1,199.51
.un'a
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7} 2500%  -1667%  -833% 0%  833%  1667%  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



ol

7|1¥)

ol
=

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

239



Al 2017-08-29
7|14  2017-08-28

T=
At w158 M= 0 0 0 &y
At s15H =M 0 0 0 &
A 7153 ME 409 0 409 EHLy
=A 27158 24 0 770 =770 =iy

2. 7N He| &

12
|
P

HCU7-H-SHARES IDX FUT Sep17

409.48

307.11

S 0.00 T T T d T T T
of 0.00 2,833.00 5,666.00 8,499.00,41,332.0014,165.0016,998.0019,831.0022,664.00

-204.74

-307.11

-409.48 -
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HSCEI8C106-OHHIQ7-C10600 Hong Kong Stock Exchange H

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
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-56.91

-75.89

231.95

154.63

77.32

-154.63
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-309.27

56.91

37.94
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.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
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HSCEI8C106 OHHIQ7-C10600 Hong Kong Stock Exchange H
HSCEI8C108 OHHIQ7-C10800 Hong Kong Stock Exchange H
HSCEI8P106 OHHIQ7-P10600 Hong Kong Stock Exchange H
HSCEI8P108 OHHIQ7-P10800 Hong Kong Stock Exchange H
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4,643.25
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=
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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
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3. ALE|E 2R zHFEI &L Y=d) k)
]
KR4101M90(2017-09 A H|200X| =M 2 371
7| =Xt HE

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 371 371 371 371 371 371 371
-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% 371 371 371 371 371 371 371
KR4201M93(2017-09 2307.5 153

7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  2500%
-8.00% 53 52 51 50 49 48 46
-5.33% 50 48 46 44 41 39 36
-2.67% 38 35 31 28 25 21 18
0% 11 7 4 0 4 7 11
267% 33 35 38 41 44 47 51
5.33% -88 -89 91 92 -94 97 -99
8.00% -148 -148 -149 150 151 152 153
KR4201M93:2017-09 Z310 317

7| =Rt HE Y
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 94 93 92 91 89 86 83
-5.33% 90 87 84 80 75 71 65
-2.67% 72 66 59 52 45 38 31
0% 25 16 8 0 8 16 25
267% -60 -67 74 81 -88 -96 -103
5.33% 173 177 181 -18  -191 -196 -202
8.00% -301 -303 -304 -307 310 313 317
KR4301M93(2017-09 Z307.5 441
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988.28

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

741.21

494.14

247.07

0.00

12.03

24.06 36.09 48.12 60.15 72.18

84.21

96

-247.07

-494.14

-741.21

-988.28 -

1,471.73

1,103.79

735.86

367.93

0.00

0.

-367.93

COX7-BRENT CRUDE FUTR NOV17

DO

13.00

25.99 38.99 51.98 64.98 77.97

90.97

103

.96



-735.86 //
-1,103.79
-1,471.73
74
HOX7-NY Harb ULSD Fut Nov17
584.80 //
389.86 /
194.93 /
0-00 T T T T T T 1
0.00 0.41 0.82 1.%63 2.04 2.45 2.85 3.26
-194.93 /
-389.86 /
-584.80
-779.73
7t4
KR4175M90002-2017-09 &2 M E
377.83 \\
251.89 \
125.94 \
0-00 T T T T T T 1
0.00  279.88 559.75 839.63 1,119.50.1,399.38 1,679.25 1,959.13 2,239.00
-125.94 \
-251.89 \
-377.83

N
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-503.78

1,077.78

718.52

359.26

0.00

-359.26

-718.52

-1,077.78

-1,437.04

NGX7-NATURAL GAS FUTR Nov17

pd

0.00

0.75 1.50 2.%00 3.75

4.50

5.25

6.00

XBX7-GASOLINE RBOB FUT Nov17

718.07

538.55

359.04

179.52

pd

.00

0.38 0.75 1.%50 1.88

2.25

2.63

3.00

-359.04

-538.55

-718.07
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CLX7 WTI CRUDE FUTURE Nov17

COX7 BRENT CRUDE FUTR NOV17

HOX7 NY Harb ULSD Fut Nov17
KR4175M90(2017-09 EH&{ M &

NGX7 NATURAL GAS FUTR Nov17

XBX7 GASOLINE RBOB FUT Nov17
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