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Mt {715 dH M= 685 0 685 ZtLH
ol {5 H M= 2,280 0 2,280 ZLy
2. B7|AHe| &7 E
KR4101M90008-2017-09 R A 1| 200X| =M=
2,280.38
1,710.28
1,140.19
570.09
3
T 000 . . . . : . :
?{5 0.00 76.01 152.03 228.04 304.05 380.06 456.08 532.09 608.10
-570.09
-1,140.19
-1,710.28
-2,280.38 -
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3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o T
KR4101M90(2017-09 I A L|200K|=M = 182
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -182 -182 -182 -182 -182 -182 -182
-5.33% -122 -122 -122 -122 -122 -122 -122
-2.67% -61 -61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 6l 6l 61 61
5.33% 122 122 122 122 122 122 122
8.00% 182 182 182 182 182 182 182
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Helithe  Aeed™
Al x| 2 A9} 0 0 02
ol SES A 4,599 0 4,599 XtQ|

2. B7|AIHO| 2YRE
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7|« 2017-09-05

7 2 CH &
Mt 7rEE d= 0
A 7rEd d= 1,006

2. B7|AIHO| 2YRE

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

754.49
502.99
251.50
&l
=
:;E 0-00 T T T 1 T T T
?{5 0.00 857.75 1,715.50 2,573.25,3,431.00 4,288.75 5,146.50 6,004.25 6,862.00
-251.50
-502.99
-754.49
-1,005.98 -
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GEETIE)
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A 7153 ME 129 0 129
=4 27153 ME 1613 0 1,613 ZLy

2. 7N He| &

0.00 2,796.00 5,59
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P

HCU7-H-SHARES IDX FUT Sep17

2.00 8,388.00,41,184.0013,980.0016,776.0019,572.0022,368.00

MHCU7-MINI H-SHR IDX Fu Sep17

1,612.51
1,209.38
806.25
403.13
=
=
3l 0.00
3r
4l
-403.13
-806.25
-1,209.38
-1,612.51
96.76
64.51
32.25
=
=
3 0.00

.00 2,796.00 5,592.00 8,388.00,41,184.0013,980.0016,776.0019,572.0022,368.00



SH

3. A|Lt2| 2

-32.25

-64.51

-96.76

-129.02 -

HCU7
MHCU7

2O FXHS@ITHA LI )

H-SHARES IDX FUT Sepl7
MINI H-SHR IDX Fu Sepl17

o &= (VaR : 99% 2| +F, 10 7| F)

o
£
'
E
0

129

o
£
'
E
0

120



Al 2017-09-06
7|« 2017-09-05

A7 {7153

K=
=]
ol S7tsd =M 0 1,497,119  -1,497,119 =L

KR4201M93075-2017-09 &307.5

370,460.63

277,845.47

185,230.31

92,615.16

— 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

-92,615.16

-185,230.31

-277,845.47

-370,460.63

KR4201M93109-2017-09 =310

342,995.63

228,663.75

114,331.88

— 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

-114,331.88




-228,663.75

-342,995.63

-457,327.50

605,083.13

453,812.34

302,541.56

151,270.78

0.00

-151,270.78

-302,541.56

-453,812.34

-605,083.13

64,247.50

48,185.63

32,123.75

16,061.88

KR4301M93073-2017-09 %307.5

0.00 76.88 153.75 230.63 ~307.50 384.38 461.25 538.13 615.00

KR4301M93107-2017-09 5£310

0.00

-16,061.88

-32,123.75

-48,185.63

77.50 155.00 232.50 10.00 387.50 465.00 542.50 620.00

e

yd

yd



-64,247.50 1

77
3. AlLt2| @ 2P XHEE A Mo A2 EORTEE)
KR4201M93(2017-09 =307.5 21,965

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4,003 3,997 3,985 3,964 3,929 3,879 3,811
-5.33% 3,954 3,902 3,823 3,717 3,584 3,425 3,240
-2.67% 3,493 3,263 3,001 2,710 2,397 2,063 1,713
0% 1,386 929 466 0 -470 -942 -1,416
2.67% -3,797 -4,237 -4,687 -5,144 -5,606 -6,073 -6,543
5.33% -11,819 -12,036 -12,289 -12,572 -12,881 -13,212 -13,562
8.00% -21,190 -21,248 -21,334 -21,449 -21,593 -21,766 -21,965
KR4201M93:2017-09 =310 24,891

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3,639 3,636 3,628 3,613 3,586 3,544 3,486
-5.33% 3,612 3,575 3,514 3,426 3,309 3,161 2,983
-2.67% 3,294 3,095 2,851 2,569 2,253 1,908 1,537
0% 1,536 1,040 527 0 -537 -1,083 -1,635
2.67% -3,563 -4,156 -4,751 -5,348 -5,947 -6,547 -7,148
5.33% -12,469 -12,829 -13,226 -13,653 -14,104 -14,576 -15,065
8.00% -23,601 -23,718 -23,877 -24,077 -24,314 -24,586 -24,891
KR4301M93(2017-09 %307.5 41,622

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -41,309 -41,318 -41,337 -41,373 -41,429 -41,511 -41,622
-5.33% -25,439 -25,525 -25,654 -25,826 -26,044 -26,305 -26,606
-2.67% -10,244 -10,619 -11,048 -11,522 -12,034 -12,579 -13,150
0% 2,264 1,517 762 0 -767 -1,538 -2,312
2.67% 9,748 9,028 8,293 7,547 6,792 6,030 5,262
5.33% 12,594 12,239 11,826 11,363 10,859 10,318 9,747
8.00% 13,237 13,142 13,002 12,814 12,578 12,296 11,970
KR4301M93:2017-09 %310 4,550

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4,528 -4,529 -4,530 -4,532 -4,536 -4,541 -4,550
-5.33% -2,852 -2,857 -2,866 -2,878 -2,895 -2,916 -2,940
-2.67% -1,217 -1,245 -1,279 -1,319 -1,363 -1,412 -1,464
0% 216 146 74 0 -75 -152 -230
2.67% 1,179 1,096 1,012 928 844 760 676
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1,608 1,557 1,502 1,442
1,724 1,707 1,685 1,657
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1,624

1,312
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2. B7|AIHO| 2YRE

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

14,670.41
11,002.81
7,335.21
3,667.60
.un'a
T 000 . . . . . . .
e 000 7601 15203 22804 30405 38006 45608 532.09 608.10
3,667.60
7,335.21
111,002.81
114,670.41 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o= 1174
KR4101M90(2017-09 AL 200K| 44 S 1,174
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 1174 -1174  -1174  -1174  -1174 1,174 1,174
-5.33% 782 782 782 782 782 782 -782
-2.67% -391 -391 -391 -391 -391 -391 -391
0% 0 0 0 0 0 0 0
2.67% 391 391 391 391 391 391 391
5.33% 782 782 782 782 782 782 782

8.00% 1,174 1,174 1,174 1,174 1,174 1,174 1,174
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Al 2017-09-06
7|« 2017-09-05

=Nl
Mt FtEH M= 0 0 0
At s15H =M 0 0 0 &
A FHEH M= 29,681 0 29,681
A S7t5H =4 0 68,499 -68,499 ZtL

2. 7N He| &

12
|
P

SX5E9C3425-0ESXU7-C3425 EURO STOXX 50 Price EUR

5,350.44

4,012.83

2,675.22

1,337.61

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

-1,337.61

-2,675.22

-4,012.83

-5,350.44
7%

SX5E9C3450-OESXU7-C3450 EURO STOXX 50 Price EUR

21,674.13

14,449.42

7,224.71

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




Sy ’ ’ ! \
7,224.71 .

-14,449.42 \

-21,674.13

-28,898.84

SX5E9P3425-0OESXU7-P3425 EURO STOXX 50 Price EUR

5,350.44

4,012.83

2,675.22

1,337.61

S— 0.00 T T T T T T 1

of 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
-1,337.61 /

-2,675.22 /

-4,012.83

-5,350.44
74
SX5E9P3450-OESXU7-P3450 EURO STOXX 50 Price EUR
28,898.84
21,674.13
14,449.42
7,224.71
&
E—E O OO 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
-7,224.71 /
-14,449.42 /
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-21,674.13 |

-28,898.84

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

22,260.48

14,840.32

7,420.16

T T T

857.75 1,715.50 2,573.25,3,431.00 4,288.75 5,146.50 6,004.25 6,862.00

-7,420.16

-14,840.32

-22,260.48

-29,680.64 -

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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Mt 7rEE d= 0 0 0 YU
A 7rEd d= 4,713 0 4,713 U

2. B7|AIHO| 2YRE

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

3,534.58
2,356.39
1,178.19
=
T 000 . . . . : . :
e 000 7601 152.03 228.04 30405 380.06 456.08 532.09 608.10
11,178.19
-2,356.39
3,534.58
4,712.78 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ a9
KRA4101M90( 2017-09 A T|200X| A2 377
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -377 -377 377 377 -377 377 -377
-5.33% -251 -251 -251 -251 -251 -251 -251
-2.67% -126 -126 -126 -126 -126 -126 -126
0% 0 0 0 0 0 0 0
2.67% 126 126 126 126 126 126 126
5.33% 251 251 251 251 251 251 251

8.00% 377 377 377 377 377 377 377
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2017-09-06
2017-09-05

2. 7N He| &

T
At w158 M= 0 0 0 LK
At s15H =M 0 0 0 ALY
= Rt5H  ME 2,414 0 2,414 &y
=A 27158 24 0 4,935 -4,935 LY

12
|
P

HCU7-H-SHARES IDX FUT Sep17

2,413.73

1,810.30

1,206.87

603.43

0.00 2,796.00 5,592.00 8,388.00,41,184.0013,980.0016,776.0019,572.0022,368.00

-1,206.87

-1,810.30

-2,413.73 -

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

242.86

182.15

0.00 T T T L T T T
0.00 2,800.00 5,600.00 8,400.00 11,200.0614,000.0016,800.0019,600.0022,400.00




r

-60.72

-121.43

-182.15

-242.86

1,668.58

1,112.39

556.19

0.0

-556.19

-1,112.39

-1,668.58

-2,224.78

HSCEI9C114-0OHHIU7-C114 Hong Kong Stock Exchange Han

0 2,850.00 5,700.00 8,550.0011,400.0014,250.0017,100.0019,950.0022,800.00

HSCEI9P112-OHHIU7-P112 Hong Kong Stock Exchange Han

182.15

121.43

60.72

.00

2,800.00 5,600.00 8,400.00,41,200.0014,000.0016,800.0019,600.0022,400.00
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d



-182.15 |

-242.86
7t
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
1,668.58
1,112.39
556.19
=
T 000 . : : . . : .
%5 0.00 2,850.00 5,700.00 8,550.00,41,400.0014,250.0017,100.0019,950.0022,800.00
-556.19
-1,112.39
-1,668.58
-2,224.78 -
7t
3. AUEIQE 2T EHSE AL Y) (EH9:Bkel)
HCU7 H-SHARES IDX FUT Sepl7 193
HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 19
HSCEI9C114 OHHIU7-C114 Hong Kong Stock Exchange Han 178
HSCEI9P112 OHHIU7-P112 Hong Kong Stock Exchange Han 19
HSCEI9P114 OHHIU7-P114 Hong Kong Stock Exchange Han 178
4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F) (ThHl:= 2HR)
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Al 2017-09-06
7|« 2017-09-05

At ftsd M2 0 0 0| =l
Al SEs & 0 0 0 &9
A 158 =M 0 3,918 -3,918 ZHL|
A Rt5H  ME 7,981 0 7,981 EL|
= IEH g 18500 0 18,500 %9
A FtEH =24 0 21,972 -21,972 RtLf

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

7,981.31

5,985.98

3,990.66

1,995.33

o 0.00 76.01 152.03 228.04 7304.05 380.06 456.08 532.09 608.10
-1,995.33

-3,990.66

-5,985.98

-7,981.31 -

KR4201M93075-2017-09 &307.5

4,228.13

3,171.09

2,114.06

1,057.03



-1,057.03

-2,114.06

-3,171.09

-4,228.13

6,587.50

4,940.63

3,293.75

1,646.88

-1,646.88

-3,293.75

-4,940.63

-6,587.50

7,495.31

4,996.88

2,498.44

0.00

A AnO An

.00

76.88 153.75 230.63 307.5 384.38 461.25 538.13 615.00

N

N

KR4201M93109-2017-09 310

.00

77.50 155.00 232.50 310.0 387.50 465.00 542.50 620.00

N

N

™

KR4301M93073-2017-09 307.5

.00

76.88 153.75 230.63 07.50 384.38 461.25 538.13 615.00



-2,498.44 /,
-4,996.88 /
-7,495.31
-9,993.75
7174
KR4301M93107-2017-09 %310
1,162.50
871.88
581.25
290.63
&
;E 0-00 T T T T T T
%5 0.00 77.50 155.00 232%.00 387.50 465.00 542.50
-290.63 /
-581.25 /
-871.88
-1,162.50
7174
3. AlLE| 8 £ FEHS (E h2 Mo ATY) 43t 2l)
2.529E+11 UBCSFXCL INDEX 2 1,480
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1480  -1480  -1480  -1480  -1480 -1,480 -1,480
-5.33% -987 -987 -987 -987 -987 -987 -987
-2.67% 493 493 493 493 493 493 493
0% 0 0 0 0 0 0 0
267% 493 493 493 493 493 493 493
5.33% 987 987 987 987 987 987 987
8.00% 1480 1480 1480 1480 1480 1,480 1,480
KR4101M90(2017-09 AT 200|442 639
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -639 -639 -639 -639 -639 -639 -639
-5.33% -426 -426 -426 -426 -426 -426 -426
-2.67% -213 -213 -213 -213 -213 -213 -213
0% 0 0 0 0 0 0 0
2.67% 213 213 213 213 213 213 213
5.33% 426 426 426 426 426 426 426
8.00% 639 639 639 639 639 639 639
KR4201M93(2017-09 =307.5 251

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 46 46 45 45 45 44 44
-5.33% 45 45 44 42 41 39 37
-2.67% 40 37 34 31 27 24 20
0% 16 11 5 0 -5 -11 -16
2.67% -43 -48 -53 -59 -64 -69 -75
5.33% -135 -137 -140 -143 -147 -151 -155
8.00% -242 -243 -243 -245 -246 -248 -251
KR4201M93:2017-09 =310 359

7| =Rkl Misd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 52 52 52 52 52 51 50
-5.33% 52 51 51 49 48 46 43
-2.67% 47 45 41 37 32 27 22
0% 22 15 8 0 -8 -16 -24
2.67% -51 -60 -68 =77 -86 -94 -103
5.33% -180 -185 -191 -197 -203 -210 -217
8.00% -340 -342 -344 -347 -350 -354 -359
KR4301M93(2017-09 &307.5 687

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -682 -682 -683 -683 -684 -686 -687
-5.33% -420 -422 -424 -427 -430 -434 -439
-2.67% -169 -175 -182 -190 -199 -208 -217
0% 37 25 13 0 -13 -25 -38
2.67% 161 149 137 125 112 100 87
5.33% 208 202 195 188 179 170 161
8.00% 219 217 215 212 208 203 198
KR4301M93:2017-09 %310 82

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -82 -82 -82 -82 -82 -82 -82
-5.33% -52 -52 -52 -52 -52 -53 -53
-2.67% -22 -23 -23 -24 -25 -26 -26
0% 4 3 1 0 -1 -3 -4
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ojLAR| QI AT AR (HA-THIE)

<A

739.33

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

492.89

246.44

0.00

.00

12.00

24.00 35.99 47.99 59.99 71.99

83.98

95

-246.44

-492.89

-739.33

-985.77 -

1,112.05

741.37

370.68

0.00

-370.68

0.

COX7-BRENT CRUDE FUTR NOV17

DO

13.09

26.17 39.26 52.34 65.43 78.51

91.60




-741.37 //
-1,112.05
-1,482.74
712
HOX7-NY Harb ULSD Fut Nov17
828.87 /
621.65 /
414.43 /
207.22
& /
=
; 0-00 T T T T T T 1
2|IJ- 0.00 0.43 0.87 1.%73 2.16 2.60 3.03 3.46
207.22 /
-414.43 /
-621.65
828.87
74
KR4175M90002-2017-09 & 2{ M=
466.46 \\
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