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ZA|Y  2017-09-12
J|1ZY  2017-09-11

e I
I Q5 Ao

= 0 0 0 ELy
= 2,330 0 2,330 ELY

2. B7|AIHO| 2YRE

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

2,329.50
1,747.13
1,164.75
582.38
&l
T 000 . . . . . . .
e 000  77.65 15530 23295 -310.60 388.25 46590 54355 621.20
582.38
1,164.75
11,747.13
-2,329.50
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101M90(2017-09 AL 200K| 44 S 186
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -186 -186 -186 -186 -186 -186 -186
-5.33% -124 -124 -124 -124 -124 124 -124
-2.67% -62 -62 62 -62 -62 62 -62
0% 0 0 0 0 0 0 0
2.67% 62 62 62 62 62 62 62
5.33% 124 124 124 124 124 124 124

8.00% 186 186 186 186 186 186 186
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7124 2017-09-11

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 1,025

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 5,301 0 5,301 &9

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C A13+HCSI5000(| 2fS170908 433

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

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
373

o

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



2A|Y  2017-09-12
7|4 2017-09-11

e I
I Q5 Ao

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

1,010.67
758.01
505.34
252.67
=
:;E 0-00 T T T 1 T T T
?{E 0.00 861.75 1,723.50 2,585.25,3,447.00 4,308.75 5,170.50 6,032.25 6,894.00
-252.67
-505.34
-758.01
-1,010.67 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGU7 (VGU7)Eurex EURO STOXX 50 SEP17 81
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) GLETIE)
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MY >

2017-09-12
2017-09-11

ne me

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
At w7158 MdE 0 0 0 ALY
A 7153 ME 129 0 129
=4 27153 ME 1616 0 1,616 ZLy

12
|
P

HCU7-H-SHARES IDX FUT Sep17

1,616.11

1,212.09

808.06

0.00 2,802.25 5,604.50 8,406.75,1,209.0014,011.2516,813.5019,615.7522,418.00

-808.06

-1,212.09

-1,616.11 -

MHCU7-MINI H-SHR IDX Fu Sep17
129.31

96.98

64.65

32.33

0.00 T T T d T T T
0.00 2,802.25 5,604.50 8,406.75,41,209.0014,011.2516,813.5019,615.7522,418.00
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3. A|Lt2| 2

-32.33

-64.65

-96.98

-129.31 -

HCU7
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2O FXHS@ITHA LI )
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MINI H-SHR IDX Fu Sepl17
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2A|Y  2017-09-12
7|4 2017-09-11

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 27,838

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4,825 4,825 4,825 4,825 4,824 4,822 4,817
-5.33% 4,822 4,816 4,803 4,783 4,753 4,712 4,660
-2.67% 4,484 4,344 4,186 4,014 3,831 3,637 3,435
0% 746 501 252 0 -255 -512 -770
2.67% -7,974 -8,013 -8,070 -8,143 -8,233 -8,338 -8,457
5.33% -17,883 -17,884 -17,886 -17,891 -17,900 -17,915 -17,936
8.00% -27,836 -27,836 -27,836 -27,836 -27,836 -27,837 -27,838
KR4201M93:2017-09 =310 32,469

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3,848 3,848 3,847 3,847 3,847 3,846 3,844
-5.33% 3,847 3,845 3,840 3,830 3,814 3,789 3,753
-2.67% 3,709 3,618 3,503 3,367 3,211 3,038 2,849
0% 993 662 331 0 -331 -662 -993
2.67% -8,270 -8,380 -8,515 -8,672 -8,848 -9,041 -9,249
5.33% -20,273 -20,277 -20,287 -20,303 -20,329 -20,367 -20,418
8.00% -32,459 -32,459 -32,459 -32,459 -32,461 -32,463 -32,469
KR4301M93(2017-09 %307.5 40,899

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -40,886 -40,886 -40,886 -40,887 -40,889 -40,892 -40,899
-5.33% -24,636 -24,646 -24,666 -24,699 -24,748 -24,815 -24,900
-2.67% -8,932 -9,161 -9,419 -9,699 -9,999 -10,315 -10,645
0% 1,219 819 412 0 -416 -836 -1,258
2.67% 3,232 3,167 3,075 2,955 2,809 2,637 2,442
5.33% 3,302 3,301 3,298 3,290 3,275 3,251 3,216
8.00% 3,303 3,303 3,303 3,303 3,302 3,301 3,298
KR4301M93:2017-09 %310 4,596

7| £ RpAkO] HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -4,596 -4,596 -4,596 -4,596 -4,596 -4,596 -4,596
-5.33% -2,884 -2,884 -2,885 -2,886 -2,888 -2,892 -2,897
-2.67% -1,191 -1,204 -1,220 -1,239 -1,261 -1,285 -1,312
0% 140 93 47 0 -47 -93 -140
2.67% 550 535 516 494 469 442 413
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ZA|Y  2017-09-12
J|1ZY  2017-09-11

ot

ETFADIEY H 2| X| S ET 26

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 14,986 0 14,986 ELY

2. B7|AIHO| 2YRE

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

14,986.45
11,239.84
7,493.23
3,746.61
&l
T 000 . . . . . . .
e 000 7765 15530 232.95 /31060 38825 46590 54355 621.20
3,746.61
7,493.23
111,239.84
14,986.45 -
7t4
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101M90(2017-09 AL 200K| 44 S 1,196
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1196  -1196  -119%  -119%  -119 -1,196 -1,196
-5.33% 797 797 -797 -797 -797 -797 -797
-2.67% -399 -399 -399 -399 -399 -399 -399
0% 0 0 0 0 0 0 0
2.67% 399 399 399 399 399 399 399
5.33% 797 797 797 797 797 797 797

8.00% 1,196 1,196 1,196 1,196 1,196 1,196 1,196
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2A|Y  2017-09-12
7|4 2017-09-11

=Nl
Mt 7t5H M= 0 0 0
At s15H =M 0 0 0 &
A R7t5dH  ME 31,924 0 31,924
=4 27158 24 0 73,269 -73,269 EtL|

2. 7N He| &

12
|
P

SX5E9C3425-0ESXU7-C3425 EURO STOXX 50 Price EUR

5,719.65

4,289.74

2,859.83

1,429.91

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

-1,429.91

-2,859.83

-4,289.74

-5,719.65
7%

SX5E9C3450-OESXU7-C3450 EURO STOXX 50 Price EUR

30,914.83

23,186.12

15,457.41

7,728.71

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




r

-7,728.71

-15,457.41

-23,186.12

-30,914.83

SX5E9P3425-0OESXU7-P3425 EURO STOXX 50 Price EUR

5,719.65

4,289.74

2,859.83

1,429.91

0.00

0.

-1,429.91

-2,859.83

-4,289.74

-5,719.65

30,914.83

23,186.12

15,457.41

7,728.71

-7,728.71

-15,457.41

DO

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

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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-23,186.12 |

-30,914.83

VGU7-(VGU7)Eurex EURO STOXX 50 SEP17

23,942.83

15,961.89

7,980.94

T T T

861.75 1,723.50 2,585.25,3,447.00 4,308.75 5,170.50 6,032.25 6,894.00

-7,980.94

-15,961.89

-23,942.83

-31,923.78 -

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

ol &= (VaR : 99% M 2| +F, 10U 7| F)
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2017-09-11

ot

ETFADIEY H 2| X|SEHSHT

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 4,814 0 4,814 ULy
2. Qt7|A| "ol &l x
KR4101M90008-2017-09 R A 1| 200X| =M=
4,814.30
3,610.73
2,407.15
1,203.58
3
T 000 . . . . . . .
?{5 0.00 77.65 155.30 232.95 310.60 388.25 46590 543.55 621.20
-1,203.58
-2,407.15
-3,610.73
-4,814.30 -
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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MY >

ne me

2017-09-12
2017-09-11

2. 7N He| &

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 2,500 0 2,500 ErLf
=A 27158 24 0 5,275 -5,275 AtL|

12
|
P

HCU7-H-SHARES IDX FUT Sep17

1,874.82

1,249.88

624.94

0.00 2,802.25 5,604.50 8,406.75,1,209.0014,011.2516,813.5019,615.7522,418.00

-1,249.88

-1,874.82

-2,499.76 -

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

243.33

182.50

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

-60.83

-121.67

-182.50

-243.33

2,394.21

1,795.65

1,197.10

598.55

-598.55

-1,197.10

-1,795.65

-2,394.21

HSCEI9C114-0OHHIU7-C114 Hong Kong Stock Exchange Han

.00  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

243.33

182.50

.00

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

pd

d



-182.50 |

-243.33
7t
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
2,394.21
1,795.65
1,197.10
598.55
=
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
-598.55
-1,197.10
-1,795.65
-2,394.21 -
7t
3. AUEIQE 2T EHSE AL Y) (EH9:Bkel)
HCU7 H-SHARES IDX FUT Sepl7 200
HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 19
HSCEI9C114 OHHIU7-C114 Hong Kong Stock Exchange Han 192
HSCEI9P112 OHHIU7-P112 Hong Kong Stock Exchange Han 19
HSCEI9P114 OHHIU7-P114 Hong Kong Stock Exchange Han 192
4. TRYAEO| A|ThE MO 4 (VaR : 99% 2|4 E,1027| F) GEETE)

526



2A|Y  2017-09-12
7|4 2017-09-11

Al SItEsH  ME 0 0 0 L
Al ItEH  AY 0 0 0 EQ|
Al IlEH  8M 0 0 0
A FHEH M= 8,153 0 8,153 AtLY
2 CPEETPN - 22,000 0 22,000 &9
= IEH  8M 0 21972 -21,972 HUj
2. gb7|A|”e| 2ol X
KR4101M90008-2017-09 A A 1| 200X| =M=
6,114.94
4,076.63
2,038.31
=
T 000 . . . . : . :
%5 0.00 77.65 155.30 232.95 ~310.60 388.25 465.90 543.55 621.20
-2,038.31
-4,076.63
-6,114.94
-8,153.25 -
71
KR4201M93075-2017-09 -2-307.5
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
77
KR4301M93107-2017-09 %310
1,162.50
871.88
581.25
290.63
.:.E
;E 0-00 T T T T T T
%5 0.00 77.50 155.00 232%.00 387.50 465.00 542.50 620.00
-290.63 /
-581.25 /
-871.88
-1,162.50
7H4
3. ALE|Q Y 2Ol RS (H|HA A A ) 8 t-2))
2.529E+11 UBCSFXCL INDEX_2 1479
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1479  -1479  -1479  -1479  -1479 -1,479 -1,479
-5.33% -986 -986 -986 -986 -986 -986 -986
-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% 986 986 986 986 986 986 986
8.00% 1479 1479 1479 1479 1479 1,479 1,479
2.529E+11 UBCSFXCL INDEX_3 280
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -280 -280 -280 -280 -280 -280 -280
-5.33% -186 -186 -186 -186 -186 -186 -186
-2.67% -93 -93 -93 -93 -93 -93 -93
0% 0 0 0 0 0 0 0
2.67% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 280 280 280 280 280 280 280
KR4101M90(2017-09 F A L[200X|=M = 651

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -651 -651 -651 -651 -651 -651 -651
-5.33% -434 -434 -434 -434 -434 -434 -434
-2.67% -217 -217 -217 -217 -217 -217 -217
0% 0 0 0 0 0 0 0
2.67% 217 217 217 217 217 217 217
5.33% 434 434 434 434 434 434 434
8.00% 651 651 651 651 651 651 651
KR4201M93(2017-09 =307.5 318

7| =Rkl Misd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 55 55 55 55 55 55
-5.33% 55 55 55 55 54 54 53
-2.67% 51 50 48 46 44 42 39
0% 9 6 3 0 -3 -6 -9
2.67% -91 -91 -92 -93 -94 -95 -97
5.33% -204 -204 -204 -204 -204 -204 -205
8.00% -318 -318 -318 -318 -318 -318 -318
KR4201M93:2017-09 &310 468

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 55 55 55 55 55 55 55
-5.33% 55 55 55 55 55 55 54
-2.67% 53 52 50 48 46 44 41
0% 14 10 5 0 -5 -10 -14
2.67% -119 -121 -123 -125 -127 -130 -133
5.33% -292 -292 -292 -292 -293 -293 -294
8.00% -468 -468 -468 -468 -468 -468 -468
KR4301M93(2017-09 &307.5 676

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -675 -675 -675 -675 -675 -675 -676
-5.33% -407 -407 -407 -408 -409 -410 -411
-2.67% -148 -151 -156 -160 -165 -170 -176
0% 20 14 7 0 -7 -14 -21



267% 53 52 51 49 46 44 40
5.33% 55 55 54 54 54 54 53
8.00% 55 55 55 55 55 55 54
KR4301M93’ 2017-09 £310 83

7| Z=XpAO| HF
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -83 -83 -83 -83 -83 -83 -83
-5.33% 52 52 52 52 52 52 52
267% 22 22 22 22 23 23 24
0% 3 2 1 0 1 2 -3
267% 10 10 9 9 8 8 7
5.33% 10 10 10 10 10 10 10
8.00% 10 10 10 10 10 10 10
4. T4 HEo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) THe)



o 2017-09-12
J|1ZY  2017-09-11

ojLAR| QI AT AR (HA-THIE)

<A

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

740.40

493.60

246.80

0.00

.00

12.02

24.03 36.05 48.06 60.08

72.09

84.11

-246.80

-493.60

-740.40

-987.21 -

1,523.55

1,142.67

761.78

380.89

0.00

-380.89

COX7-BRENT CRUDE FUTR NOV17

0.

DO

13.45

26.89 40.34 53.78 67.23

80.67

94.12

107

.56



-761.78

-1,142.67

-1,523.55
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