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= 0 0 0 ELy
= 2,156 0 2,156 ELY

2. B7|AIHO| 2YRE

KR4101MC0005-2017-12 R A I|200K| =M S

2,155.95
1,616.96
1,077.98
538.99
&l
T 000 . . . . . . .
e 000  79.85 15970 239.55 -319.40 399.25 479.10 55895 638.80
538.99
1,077.98
1,616.96
2,155.95 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101MCO12017-12 FAL|200K| 4 2 172
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 172 172 172 172 172 172 172
-5.33% 115 115 115 115 115 115 115
-2.67% -57 57 57 57 57 57 57
0% 0 0 0 0 0 0 0
2.67% 57 57 57 57 57 57 57
5.33% 115 115 115 115 115 115 115

8.00% 172 172 172 172 172 172 172
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Al 2017-09-20
7|14 2017-09-19

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,093 0 1,093

VGZ7-EURO STOXX 50 DEC17

819.65
546.43
273.22
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 878.75 1,757.50 2,636.25,3,515.00 4,393.75 5,272.50 6,151.25 7,030.00
-273.22
-546.43
-819.65
-1,092.86 -
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VGZ7 EURO STOXX 50 DEC17 87
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GEIEEIE)
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=Nl
Mt FtEH M= 0 0 0
Mt {7tsd M= 0 0 0 &
A EHE  ME 128 0 128
A FEH  ME 1,602 0 1,602 ZtL|
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|
P

HCU7-H-SHARES IDX FUT Sep17

1,201.60

801.06

0.00 2,778.00 5,556.00 8,334.00,41,112.0013,890.0016,668.0019,446.0022,224.00

-801.06

-1,201.60

-1,602.13 -

MHCU7-MINI H-SHR IDX Fu Sep17
128.19

96.14

64.09

32.05

0.00 T T T d T T T
0.00 2,778.00 5,556.00 8,334.00,41,112.0013,890.0016,668.0019,446.0022,224.00
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Mt 15 =
= SF7t5dH M 0 1,503,094 -1,503,094 ALY

KR4201MA3125-2017-10 E312.5

823,281.25

617,460.94

411,640.63

205,820.31

— O-OO T T T L T T T
2|'J- 0.00 78.13 156.25 234.38 312.50\,_.390.63 468.75 546.88 625.00

-205,820.31

-411,640.63

-617,460.94

-823,281.25

KR4201MA3158-2017-10 =315

15,750.00

11,812.50

7,875.00

3,937.50

— O-OO T T T L T T T
2|'J- 0.00 78.75 157.50 236.25 315.00%_393.75 472.50 551.25 630.00

-3,937.50




-7,875.00

-11,812.50
-15,750.00
71
KR4301MA3124-2017-10 5312.5
664,062.50
498,046.88
332,031.25
166,015.63
&
;E O-OO T T T d T T T 1
?ﬂ 0.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
-166,015.63
-332,031.25
-498,046.88
-664,062.50 -
74
3. AlLbE| @ £ B RHS (A T2 M0 A Z) GEEE)
KR4201MA3 2017-10 2312.5 57,602
7| ERArO| BIEN
7t 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 26812 26271 25620 24871 24,038 23,131 22,162
533% 23922 22810 21,632 20402 19131 17,826 16,494
267% 16879 15355 13828 12297 10,763 9,228 7,691
0% 4366 2933 1475 0 -1489 -2,989 4,498
267%  -13031 -13986  -15034  -16157 -17341  -18576  -19,853
533%  -33469  -33932  -34513  -35200 -35984  -36852  -37,795
800%  -55258  -55426  -55679  -56024 56461  -56989 57,602
KR4201MA3 2017-10 2315 1,055
7| =Rt HE S
7t 2500%  -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 441 433 423 412 398 383 366



-5.33%
-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

401
294
87
-218
-592
-1,000

383
266
58
-239
-604
-1,005

363
238
29
-262
-617
-1,011

KR4301MA3 2017-10 %3125

-25.00%

-32,470
-16,769

-4,418
3,522
7,521
9,068
9,525

-16.67%
-32,906
-17,666

-5,646
2,365
6,751
8,694
9,390

7| Z=Xpete] HEd

-8.33%
-33,432
-18,616

-6,879
1,190
5,906
8,226
9,186

342
210

0

-286
-633
-1,019

0%
-34,035
-19,608

-8,114

0
5,000
7,672
8,908

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

320
181
-29
-311
-650
-1,030

8.33%

-34,707
-20,633

-9,350
-1,201
4,045
7,040
8,555

297
153
-59
-336
-669
-1,042

16.67%
-35,439
-21,686
-10,589
-2411
3,049
6,339
8,129

273
124
-88
-363
-689
-1,055
36,221

25.00%
-36,221
-22,761
-11,828
-3,628
2,018
5,579
7,635
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ETFAOIEY K2 X| S EFEHH6

[

e I
I Q5 Ao

= 0 0 0 ELy
2 15,411 0 15,411 Ly

2. B7|AIHO| 2YRE

KR4101MC0005-2017-12 R A I|200K| =M S

11,558.29
7,705.53
3,852.76
=
il 0.00 . . : . : . .
e 0.00  79.85 159.70 239.55 -319.40 39925 479.10 558.95 638.80
3,852.76
7,705.53
111,558.29
115,411.05 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101MCO01 2017-12 RAT200X| 4 A2 1,229
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1229 -1229  -1229 1229  -1229 11,229 11,229
-5.33% -820 -820 -820 -820 -820 -820 -820
-2.67% -410 -410 -410 -410 -410 -410 -410
0% 0 0 0 0 0 0 0
2.67% 410 410 410 410 410 410 410
5.33% 820 820 820 820 820 820 820

8.00% 1,229 1,229 1,229 1,229 1,229 1,229 1,229
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2. 7N He| &

w715 ME 0 0 0
#7t5d =4 0 0 0 ALY
Rt5H  ME 39,946 0 39,946

27158 24 0 80,593 -80,593 AtLY
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|
P

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR

11,394.60

7,596.40

3,798.20

ol 0.00

875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00

-3,798.20

-7,596.40

-11,394.60

-15,192.80

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

25,103.73

18,827.80

12,551.86

6,275.93

of 0.00

881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,05

0.00
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-6,275.93 \
-12,551.86 \
-18,827.80
-25,103.73
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SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR
11,394.60
7,596.40
3,798.20
O-OO T T T T T T 1
0.00  875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00
-3,798.20 /
-7,596.40 /
-11,394.60
-15,192.80
73
SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR
18,827.80
12,551.86
6,275.93
O-OO T T T T T T 1
0.00 881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00
-6,275.93 /
-12,551.86 /




<

-18,827.80 |

-25,103.73

VGZ7-EURO STOXX 50 DEC17

39,945.88

29,959.41

19,972.94

9,986.47

0.00
0.00

-9,986.47

T T T

878.75 1,757.50 2,636.25,3,515.00 4,393.75 5,272.50 6,151.25 7,030.00

-19,972.94

-29,959.41

-39,945.88 -

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

SX5E10C350 OESXV7-C3500 EURO STOXX 50 Price EUR
SX5E10C352 OESXV7-C3525 EURO STOXX 50 Price EUR
SX5E10P350 OESXV7-P3500 EURO STOXX 50 Price EUR
SX5E10P352 OESXV7-P3525 EURO STOXX 50 Price EUR

VGZ7

EURO STOXX 50 DEC17
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KR4101MC0005-2017-12 A A 1| 200X| =M &
3,713.03
2,475.35
1,237.68
=
T 000 . . . . : . :
?{5 0.00 79.85 159.70 239.55 7319.40 399.25 479.10 558.95 638.80
-1,237.68
-2,475.35
-3,713.03
-4,950.70 -
3. AlL2| 2 SR xHE(E 2 Ao AT ) (ECIEHE)
T =
KR4101MC012017-12 A L|200K|=M = 395
7| ZRHo| HEA
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -395 -395 -395 -395 -395 -395 -395
-5.33% -263 -263 -263 -263 -263 -263 -263
-2.67% -132 -132 -132 -132 -132 -132 -132
0% 0 0 0 0 0 0 0
2.67% 132 132 132 132 132 132 132
5.33% 263 263 263 263 263 263 263
8.00% 395 395 395 395 395 395 395
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Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 3,363 0 3,363 ZH
=A 27158 24 0 8,248 -8,248 EtLY

2. 7N He| &

12
|
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HCU7-H-SHARES IDX FUT Sep17

3,362.60

2,521.95

1,681.30

840.65

of 0.00 2,778.00 5,556.00 8,334.00,41,112.0013,890.0016,668.0019,446.0022,224.00

-1,681.30

-2,521.95

-3,362.60 -

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

304.42

202.94

101.47

S 0.00 T T T L T T T
or 0.00 2,800.00 5,600.00 8,400.00 11,200.0614,000.0016,800.0019,600.0022,400.00
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-101.47

-202.94

-304.42

-405.89

3,718.22

2,788.67

1,859.11

929.56

-1,859.11

-2,788.67

-3,718.22

HSCEI9C114-0OHHIU7-C114 Hong Kong Stock Exchange Han

0.00 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

.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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-304.42 |

-405.89
7t
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
3,718.22
2,788.67
1,859.11
929.56
=
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
-929.56
-1,859.11
-2,788.67
-3,718.22 -
7t
3. AlLE| @' 0P EHSE N Ao ZA) CEEFE)
HCU7 H-SHARES IDX FUT Sepl7 269
HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 32
HSCEI9C114 OHHIU7-C114 Hong Kong Stock Exchange Han 297
HSCEI9P112 OHHIU7-P112 Hong Kong Stock Exchange Han 32
HSCEI9P114 OHHIU7-P114 Hong Kong Stock Exchange Han 297
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=4 Rt5H  ME 8,784 0 8,784 EL{
=7 IEH g 22,000 0 22,000 % Q|
A FtEH =24 0 22,656 -22,656 LY
2. WI|IANHEHe &L=
KR4101MC0005-2017-12 A A 1| 200X| =M &
6,587.63
4,391.75
2,195.88
=
T 000 . . . . : . :
?15 0.00 79.85 159.70 239.55 .7319.40 399.25 479.10 558.95 638.80
-2,195.88
-4,391.75
-6,587.63
-8,783.50 -
74
KR4201MA3125-2017-10 2312.5
8,496.09
5,664.06
2,832.03




o
;E 0-00 T T T T T T
%5 0.00 78.13  156.25 234.38 312@.63 468.75 546.88 625.00
-2,832.03 \
-5,664.06 \
-8,496.09
-11,328.13
7%
KR4301MA3124-2017-10 5£312.5
8,496.09
5,664.06
2,832.03
o
;E 0-00 T T T T T T 1
%5 0.00 78.13  156.25 234%12'.50 390.63 468.75 546.88 625.00
-2,832.03 /
-5,664.06 /
-8,496.09
-11,328.13
7%
3. AlLIZIQE 2O FRHS(HIHE LIS T) (EH9]: 2y Bh2))
2.529E+11 UBCSFXC1 INDEX_2 1,485
7| KA WS
714 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,485 -1,485 -1,485 -1,485 -1,485 -1,485 -1,485
-5.33% -990 -990 -990 -990 -990 -990 -990
-2.67% ‘ -495 -495 -495 -495 -495 -495 -495
0% 0 0 0 0 0 0 0
2.67% 495 495 495 495 495 495 495
5.33% 990 990 990 990 990 990 990
8.00% 1,485 1,485 1,485 1,485 1,485 1,485 1,485



2.529E+11 UBCSFXC1 INDEX_3

7| =Rl HE

281

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -281 -281 -281 -281 -281 -281 -281
-5.33% -187 -187 -187 -187 -187 -187 -187
-2.67% -94 -94 -94 -94 -94 -94 -94

0% 0 0 0 0 0 0 0
2.67% 94 94 94 94 94 94 94
5.33% 187 187 187 187 187 187 187
8.00% 281 281 281 281 281 281 281

KR4101MC012017-12 I AL|200K| =M= 701
| J|ERtALO| HE N |

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -701 -701 -701 -701 -701 -701 -701
-5.33% -467 -467 -467 -467 -467 -467 -467
-2.67% -234 -234 -234 -234 -234 -234 -234

0% 0 0 0 0 0 0 0
2.67% 234 234 234 234 234 234 234
5.33% 467 467 467 467 467 467 467
8.00% 701 701 701 701 701 701 701

KR4201MAS3 2017-10 =312.5 793
7| E=AHARO| HEA

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 369 361 353 342 331 318 305
-5.33% 329 314 298 281 263 245 227
-2.67% 232 211 190 169 148 127 106

0% 60 40 20 0 -20 -41 -62
2.67% -179 -192 -207 -222 -239 -256 -273
5.33% -461 -467 -475 -484 -495 -507 -520
8.00% -760 -763 -766 -771 =777 -784 -793

KR4301MA3 2017-10 =312.5 618
J|E LA HEA

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -554 -561 -570 -581 -592 -605 -618
-5.33% -286 -301 -318 -334 -352 -370 -388
-2.67% -75 -96 -117 -138 -160 -181 -202

0% 60 40 20 0 -20 -41 -62
2.67% 128 115 101 85 69 52 34
5.33% 155 148 140 131 120 108 95
8.00% 162 160 157 152 146 139 130
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ojLAR| QI AT AR (HA-THIE)
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1,033.83

-1,033.83 -

w/tsd

il
7red o

CLX7-WTI CRUDE FUTURE Nov17

775.37

516.92

258.46

0.00
0.00

-258.46

62.94 75.53

12.59 25.18 37.76 50.35

88.11

100

-516.92

-775.37

COF8-BRENT CRUDE FUTR JAN18

1,429.70

1,072.28

714.85

357.43

0.00

0.00
-357.43

68.85 82.62

13.77 27.54 41.31 55.08

96.39

110

.70

.16



-714.85

-1,072.28

-1,429.70

HOX7-NY Harb ULSD Fut Nov17

509.27

339.52

169.76

pd

0.00

.00

0.44 0.89 1.%77 2.21 2.66 3.10 3.54

-169.76

-339.52

-509.27

-679.03

KR4175MA0008-2017-10 E2{ M=

734.89

551.17

367.45

183.72

-367.45

-551.17

~

.00

282.65 565.30 847.95 1,130.60.1,413.25 1,695.90 1,978.55 2,261.20

AN

AN

N



-734.89 |

NGX7-NATURAL GAS FUTR Nov17

1,530.88 /
1,148.16 /
765.44 /
382.72
& /
=
T 000 . . : : : . .
e 000 080 160 2.%20 400 480 560 640
382.72 /
765.44 /
-1,148.16

-1,530.88

XBX7-GASOLINE RBOB FUT Nov17

696.84 /
522.63 /
348.42 /
174.21
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.41 0.81 1.%62 2.03 2.43 2.84 3.24

-348.42 /
-522.63

-696.84




3. AU E 2P ZHFEI 2L Y= (Eh

CLX7 WTI CRUDE FUTURE Nov17 83

COF8 BRENT CRUDE FUTR JAN18 114
HOX7 NY Harb ULSD Fut Novl7 54
KR4175MA0 2017-10 &M= 59
NGX7 NATURAL GAS FUTR Nov17 122
XBX7 GASOLINE RBOB FUT Nov17 56
4. THYNEQ| ATHRUOIAZY(VaR : 99%M =I5 F,1027|F) (Bl 2tel)
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O 12| T QI A B2 A B (1Y H-TH

e
[=]
=

<A

404.57

269.71

134.86

0.00

-134.86

-269.71

-404.57

-539.43

277.47

208.10

138.73

69.37

0.00

-69.37

w/tsd

{7152

BOZ7-SOYBEAN OIL FUTR DEC17

0.00

8.61

17.22 25.82 34.43 43.04

51.65

60.25

CTZ7-COTTON NO.2 FUTR DEC17

0.00

17.38

34.75 52.13 69.50 86.88

104.25

121.63

139

.00



-138.73 /
-208.10

-277.47

CZ7-CORN FUTURE DEC17

1,098.60 /
732.40 /

366.20 /

0.00 T T T T T T 1
000 87.88 17575 263.63 35150 439.38 527.25 615.13 703.00

-366.20 /

-732.40 /

-1,098.60

-1,464.80

KCZ7-COFFEE 'C' FUTURE DEC17

360.22 /

240.15 /

120.07 /

S— 0-00 T T T T T T 1

or 000 3509 70.18 105.26 ~14035 17544 21053 24561 280.70
-120.07 /

-240.15 /

-360.22 /




-169.59

-254.39

-339.18

252.40

189.30

126.20

-126.20

-189.30

-252.40

KR4175MA0008-2017-10 E2{ M=
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.00 282.65 565.30 847.95 1,130.60.1,413.25 1,695.90 1,978.55 2,261.20

KWZ7-KC HRW WHEAT FUT DEC17

pd

.00 110.56 221.13 331.69 42.25 552.81 663.38 773.94 884.50




SBH8-Sugar #11 (WORLD) MAR18

471.47

353.60

235.74

117.87

pd

0.00

3.73 7.46 11.19 14.92 18.65 22.38 26.11 29.84

-117.87

-235.74

-353.60

-471.47

SMZ7-SOYBEAN MEAL FUTR DEC17

567.84

425.88

283.92

141.96

pd

0.00

78.15 156.30 234.45 12.60 390.75 468.90 547.05 625.20

-141.96

-283.92

-425.88

-567.84

1,152.95

SX7-SOYBEAN FUTURE NOV17




288.24
& /
=]

T 000

?{5 0.00 24194 48388 725.81 _967.75 1,209.69 1,451.63 1,693.56 1,935.50
-288.24 /
-576.48 /
-864.71
-1,152.95
7%
WZ7-WHEAT FUTURE(CBT) DEC17
632.74 /
474.56 /
316.37

158.19
E—?J /
=
i) 0.00

665.25

776.13  887.00

35 0.00 110.88 221.75 332.63 44350 554.38
-158.19

-316.37

-474.56

-632.74

3. ALt 2E 2= HFE 20 LE=H)

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

KR4175MA0 2017-10 &M=



KwWZzZ7 KC HRW WHEAT FUT DEC17
SBH8 Sugar #11 (WORLD) MAR18
SMZ7 SOYBEAN MEAL FUTR DEC17
SX7 SOYBEAN FUTURE NOV17
wWz7 WHEAT FUTURE(CBT) DEC17
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