2017-09-07
2017-09-06

oll

SAl
7

KK

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZAY  2017-09-07
J|Z2  2017-09-06

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,277 0 2,277 FLY
2. B7|AHe| &7 E
KR4101M90008-2017-09 R A 1| 200X| =M=
1,708.03
1,138.69
569.34
3
T 000 . . . . . :
?{5 0.00 75.91 151.83 227.74 303.65 379.56 455.48 531.39 607.30
-569.34
-1,138.69
-1,708.03
-2,277.38 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101M90(2017-09 I A L|200K|=M = 182
P EEN SO =
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -182 -182 -182 -182 -182 -182 -182
-5.33% -121 -121 -121 -121 -121 -121 -121
-2.67% -61 -61 -61 -61 -61 -61 -61
0% 0 0 0 0 0 0 0
2.67% 61 61 61 61 61 61 61
5.33% 121 121 121 121 121 121 121
8.00% 182 182 182 182 182 182 182



ol

7|1¥)

ol
=

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

114



ZA|Y  2017-09-07
J|Z  2017-09-06

SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 12,592 0 12,592 9|

2. B7|AIHO| 2YRE

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2S170822 1,020

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

460

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



ZA|Y  2017-09-07
J|Z  2017-09-06

SMARTE 3 2 EZS A CSIS004H %

Helithe  Aeed™
Al x| 2 A9} 0 0 02
ol SES A 4,599 0 4,599 XtQ|

2. B7|AIHO| 2YRE

VL EEESIEE TEIE T ESTURYE ST EOETEIE)
SWCSI5000C A18HCSI5000|2[S170608 428

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
369

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



ZAY  2017-09-07
J|Z2  2017-09-06

7 2 CH &
Mt 7rEE d= 0
A 7rEd d= 1,003

2. B7|AIHO| 2YRE

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

751.99
501.33
250.66
&l
=
:;E 0-00 T T T 1 T T T
?{5 0.00 855.25 1,710.50 2,565.75,3,421.00 4,276.25 5,131.50 5,986.75 6,842.00
-250.66
-501.33
-751.99
-1,002.66 -

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

4. THYAEC] AITHE U0 AT A(VaR : 99% 42|+ F,1007|F)

GEETIE)



N oh
MY >

2017-09-07
2017-09-06

ne me

2. 7N He| &

25
e EYEETINE 0 0 0
e eitsa M2 0 0 0 LY
A EPIE ST 128 0 128
= Silzd  Me 1,604 0 1,604 ALY

12
|
P

HCU7-H-SHARES IDX FUT Sep17

1,203.00

802.00

0.00 2,781.25 5,562.50 8,343.75,¥1,125.0013,906.2516,687.5019,468.7522,250.00

-802.00

-1,203.00

-1,604.00 -

MHCU7-MINI H-SHR IDX Fu Sep17

128.34

96.25

64.17

32.08

0.00 T T T d T T T
0.00 2,781.25 5,562.50 8,343.75,1,125.0013,906.2516,687.5019,468.7522,250.00




SH

3. A|Lt2| 2

-32.08

-64.17

-96.25

-128.34 -

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

128

o
£
'
E
0

119



ZAY  2017-09-07
J|Z2  2017-09-06

A7 {7153

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

KR4201M93075-2017-09 &307.5

370,460.63
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3. AlLt2| @ 2P XHEE A Mo A2 EORTEE)
KR4201M93(2017-09 =307.5 21,461

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3,287 3,284 3,279 3,268 3,248 3,218 3,174
-5.33% 3,264 3,233 3,184 3,113 3,019 2,902 2,761
-2.67% 2,962 2,790 2,584 2,349 2,089 1,808 1,509
0% 1,252 842 424 0 -430 -863 -1,300
2.67% -3,541 -3,969 -4,403 -4,842 -5,285 -5,731 -6,179
5.33% -11,414 -11,623 -11,866 -12,137 -12,432 -12,748 -13,080
8.00% -20,756 -20,808 -20,885 -20,989 -21,120 -21,278 -21,461
KR4201M93:2017-09 =310 24,131

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,892 2,891 2,888 2,881 2,867 2,843 2,807
-5.33% 2,881 2,862 2,827 2,771 2,693 2,589 2,459
-2.67% 2,690 2,550 2,369 2,152 1,901 1,620 1,312
0% 1,339 914 466 0 -479 -970 -1,470
2.67% -3,230 -3,797 -4,364 -4,932 -5,500 -6,069 -6,639
5.33% -11,861 -12,212 -12,597 -13,009 -13,442 -13,894 -14,362
8.00% -22,935 -23,042 -23,189 -23,374 -23,594 -23,847 -24,131
KR4301M93(2017-09 %307.5 42,526

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -42,342 -42,346 -42,355 -42,373 -42,405 -42,455 -42,526
-5.33% -26,476 -26,526 -26,606 -26,722 -26,876 -27,068 -27,297
-2.67% -11,065 -11,347 -11,683 -12,067 -12,491 -12,950 -13,439
0% 2,044 1,376 693 0 -702 -1,410 -2,123
2.67% 10,120 9,421 8,712 7,995 7,271 6,543 5,810
5.33% 13,165 12,822 12,426 11,983 11,501 10,986 10,442
8.00% 13,808 13,724 13,599 13,429 13,215 12,957 12,658
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714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4,619 -4,619 -4,619 -4,620 -4,622 -4,626 -4,631
-5.33% -2,945 -2,948 -2,953 -2,961 -2,972 -2,986 -3,005
-2.67% -1,297 -1,317 -1,342 -1,373 -1,408 -1,447 -1,491
0% 188 128 65 0 -67 -136 -207
2.67% 1,221 1,142 1,062 982 902 822 742
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HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 20
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-5,978.11
-7,970.81 -
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-3,293.75
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%5 0.00 77.50 155.00 232%.00 387.50 465.00 542.50
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3. AlLtE| @ 2 BxWS (HIth2 N0 43 ) 401 2))
2.529E+11 UBCSFXC1 INDEX_2 1,482
| ZE=XFLARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
800% 1482  -1482  -1482  -1482  -1482 -1,482 -1,482
-533% -988 -988 -988 -988 -988 -988 -988
267% -494 -494 494 494 494 -494 494
0% 0 0 0 0 0 0 0
267% 494 494 494 494 494 494 494
5.33% 988 988 988 988 988 988 988
8.00% 1,482 1,482 1482 1482 1,482 1,482 1,482
2.529E+11 UBCSFXC1 INDEX_3 280
| ZEXpARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%



-8.00% -280 -280 -280 -280 -280 -280 -280
-5.33% 187 -187 187 187 187 187 187
-2.67% 93 93 93 93 93 93 -93
0% 0 0 0 0 0 0 0
267% 93 93 93 93 93 93 93
5.33% 187 187 187 187 187 187 187
8.00% 280 280 280 280 280 280 280
KR4101M90(2017-09 RATI200X| =M 2 637

7| Z=Xpeke] HEE
I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 637 -637 637 637 637 637 -637
. 533% 424 424 424 424 424 424 424
-2.67% 212 212 212 212 212 212 212
0% 0 0 0 0 0 0 0
267% 212 212 212 212 212 212 212
5.33% 424 424 424 424 424 424 424
8.00% 637 637 637 637 637 637 637
KRA4201M93(2017-09 2307.5 245

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 38 37 37 37 37 37 36
5.33% 37 37 36 36 34 33 32
-2.67% 34 32 29 27 24 21 17
0% 14 10 5 0 s 10 15
267% 40 45 50 55 -60 65 71
5.33% 130 133 135 139 142 145 149
8.00% 237 237 238 -240 241 243 -245
KRA4201M93:2017-09 2310 348

| ESCNETIETRE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 42 42 42 41 41 41 40
5.33% 41 41 41 40 39 37 35
-2.67% 39 37 34 31 27 23 19
0% 19 13 7 0 7 14 21
267% 47 55 63 71 79 87 -96
5.33% 171 176 181 187 194 -200 -207
8.00% -330 332 334 337 -340 344 -348
KRA301M93(2017-09 FE307.5 702

7| Z=Xpeke] HEE
I 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -699 -699 700 -700 -700 701 702
5.33% 437 438 439 441 444 447 451
-2.67% -183 -187 193 -199 -206 214 222
0% 34 23 11 0 12 23 35



267% 167 156 144 132 120 108 96
5.33% 217 212 205 198 190 181 172
8.00% 228 227 225 222 218 214 209
KR4301M93’ 2017-09 £310 84

Azl E 5
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% 53 -53 53 54 54 54 54
267% 23 24 24 25 25 26 27
0% 3 2 1 0 1 2 4
267% 22 21 19 18 16 15 13
5.33% 30 30 29 28 26 25 24
8.00% 33 32 32 32 31 30 30
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=
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-756.31 //
-1,134.47
-1,512.62
7H4
HOX7-NY Harb ULSD Fut Nov17
830.02 /
622.52 /
415.01 /
207.51 /
0-00 T T T T T T 1

0.00 0.43 0.87 1.%73 2.16 2.60 3.03 3.46
-207.51 /
-415.01 /
-622.52
-830.02
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KR4175M90002-2017-09 E2{H &
624.25
468.19 \
312.13 \
156.06 \
0-00 T T T T T T 1

0.00 28375 567.50 851.25 1,135.00.1,418.75 1,702.50 1,986.25 2,270.00
-156.06 \
-312.13 \
-468.19 \




-624.25 |

NGX7-NATURAL GAS FUTR Nov17

1,459.13
1,094.35 /
729.57 /
364.78 /
0.00 : : : / : : .
000 076 152 2.%04 380 456 532  6.08
-364.78
-729.57 /
-1,094.35 /

-1,459.13

XBX7-GASOLINE RBOB FUT Nov17

570.88

380.59 /

_ 190.29 /

— 0.00 T T T /. . . )
of 0.00 0.40 0.80 1.%59 1.99 2.39 2.78 3.18

-380.59 /
-570.88

-761.18
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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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651.86

w/tsd

{7152

BOZ7-SOYBEAN OIL FUTR DEC17

488.90

325.93

162.97

0.00

-162.97

.00

8.86

17.72 26.58 35.44 44.30 53.16

62.02

70

-325.93

-488.90

-651.86 -

288.35

CTZ7-COTTON NO.2 FUTR DEC17

192.23

96.12

0.00

-96.12

.00

18.72

37.44 56.16 74.88 93.60 112.32

131.04

149

88

.76



-192.23 /
-288.35

-384.47

CZ7-CORN FUTURE DEC17

1,820.94
1,365.70 /
910.47 /
455.23 /
0.00 : : : / : : .
000  89.63 179.25 268%.50 448.13 537.75 62738 717.00
-455.23
-910.47 /
-1,365.70 /

-1,820.94

KCZ7-COFFEE 'C' FUTURE DEC17

410.46 /

273.64 /

136.82 /

0-00 T T T T T T 1
000 3196 6393 9589 127.85 159.81 19178 223.74 255.70

-136.82 /

-273.64 /

-410.46 /




-547.28 L

KR4175M90002-2017-09 EE{ M=

340.50
255.38 \
170.25

85.13

~

O-OO T T T T T T 1
0.00 283.75 567.50 851.25 1,135.00.1,418.75 1,702.50 1,986.25 2,270.00

-170.25 \
-255.38 \

-340.50

KWZ7-KC HRW WHEAT FUT DEC17

209.50 /

139.67 /

69.83 /

0-00 T T T T T T 1
000 11125 22250 333.75 ~445.00 556.25 667.50 778.75 890.00

-69.83 /

-139.67 /

-209.50

-279.34




SBV7-SUGAR #11 (WORLD) OCT17

388.05 /

258.70 /

129.35 /

0.00 T T T T T T
0.00 3.51 7.02 10.52 14.03 17.54 21.05 24.55

28.06

-129.35 /
-258.70

-388.05 /

-517.40

SMZ7-SOYBEAN MEAL FUTR DEC17

157.37 /

0.00 T T T T T T
0.00 77.00 154.00 231.00 08.00 385.00 462.00 539.00

616.00

-157.37 /
-314.73 /
-472.10

-629.47

SX7-SOYBEAN FUTURE NOV17



1,030.38

686.92

343.46

=
Ir

S— 0.00 T T T T T T 1
?{5 0.00 242.13 48425 726.38 -968.50 1,210.63 1,452.75 1,694.88 1,937.00

-343.46 /

-686.92 /

-1,030.38

-1,373.84

7t
W2Z7-WHEAT FUTURE(CBT) DEC17
625.70 //
417.13

208.57
= /
ar

S 0.00 T T T T T
25 0.00 110.75 221.50 332.25 43.00 553.75 664.50

775.25 886.00

-208.57

-417.13 /
-625.70 /

-834.26
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BOZ7 SOYBEAN OIL FUTR DEC17
c1z7 COTTON NO.2 FUTR DEC17
cz7 CORN FUTURE DEC17
KCz7 COFFEE 'C' FUTURE DEC17

KR4175M90(2017-09 E&H M=
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