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

1,555.86
1,037.24
518.62
.un'a
T 000 . . . . . . .
e 000 7979 15958 239.36-319.15 398.94 47873 55851 638.30
518.62
-1,037.24
-1,555.86
2,074.48 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101MCO12017-12 FAL|200K| 4 2 166
|z p o] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -166 -166 -166 -166 -166 -166 -166
-5.33% -110 -110 -110 -110 -110 -110 -110
-2.67% 55 55 55 55 55 55 55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 110 110 110 110 110 110 110

8.00% 166 166 166 166 166 166 166
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7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,093 0 1,093

VGZ7-EURO STOXX 50 DEC17

1,093.17
819.88
546.59
273.29
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 879.00 1,758.00 2,637.00,3,516.00 4,395.00 5,274.00 6,153.00 7,032.00
-273.29
-546.59
-819.88
-1,093.17 -
73
3. AUEIE 2 FEHS @A N0ATY) EOETRIE)
VGZ7 EURO STOXX 50 DEC17 87
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GEIEEIE)
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ne me

2017-09-21
2017-09-20

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 1612 0 1,612 ZLy

1,208.73

805.82

-805.82

-1,208.73

-1,611.64

96.71

12
|
P

HCU7-H-SHARES IDX FUT Sep17

0.00 2,794.50 5,589.00 8,383.50,41,178.0013,972.5016,767.0019,561.5022,356.00

MHCU7-MINI H-SHR IDX Fu Sep17

64.47

32.24

0.00

.00  2,794.50 5,589.00 8,383.50,41,178.0013,972.5016,767.0019,561.5022,356.00
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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
7
KR4301MA3124-2017-10 5£312.5
664,062.50
498,046.88
332,031.25
166,015.63
.I'::J
;E O-OO T T T d T T T 1
?{5 0.00 78.13 156.25 234.38 731250 390.63 468.75 546.88 625.00
-166,015.63
-332,031.25
-498,046.88
-664,062.50 -
73
3. AlLIZIRE 2 FRHS(HIHE U0 Y ZA) (EHl:# Bt )
KR4201MA3 2017-10 2312.5 57,723
7| KA WS
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 26,522 26,012 25,393 24,679 23,880 23,008 22,072
-5.33% 23,739 22,662 21,517‘ 20,321‘ 19,082 17,809 16,509
-2.67% 16,788 15,293 13,794 12,292 10,787 9,280 7,772
0% 4,279 2,874 1,446 0 -1,460 -2931 -4,412
2.67% -13,188 -14,110 -15,125 -16,215 -17,367 -18,570 -19,815
5.33% -33,699 -34,134 -34,685 -35,340 -36,091 -36,926 -37,835
8.00% -55,527 -55,679 -55,912 -56,233 -56,643 -57,141 -57,723
KR4201MA3 2017-10 =315 1,057
7| KA WS
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% 435 428 418 407 394 380 364



-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%

397
292
86
-221
-596
-1,005

379
265
57
-241
-607
-1,009

360
237
29
-264
-620
-1,015

KR4301MA3 2017-10 %3125

-25.00%

-32,701
-16,914

-4,490
3451
7,394
8,881
9,305

-16.67%
-33,112
-17,784

-5,696
2,319
6,650
8,529
9,182

7| Z=Xpete] HEd

-8.33%
-33,611
-18,706

-6,905
1,167
5,831
8,086
8,995

340
209

0

-287
-635
-1,023

0%

-34,188
-19,672
-8,116

0
4,952
7,557
8,736

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

319
182
-29
-311
-652
-1,033

8.33%
-34,832
-20,671

-9,330

-1,178

4,023
6,951
8,405

296
154
-58
-336
-670
-1,044

16.67%
-35,536
-21,697
-10,546
-2,365
3,053
6,278
8,003

273
125
-87
-362
-690
-1,057
36,290
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KR4101MC0005-2017-12 R A I|200K| =M S

15,159.63
11,369.72
7,579.81
3,789.91
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T 000 . . . . . . .
e 000 7979 15058 239.36 31915 39894 478.73 55851 638.30
3,789.91
7,579.81
111,369.72
15,159.63 -
7424
3. ALZI SR EHE Mol Aol (ero et
— o= 1910
KR4101MCO12017-12 FAL|200K| 4 2 1,210
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1210  -1210  -1210  -1210  -1210 -1,210 -1,210
-5.33% -807 -807 -807 -807 -807 -807 -807
-2.67% -403 -403 -403 403 -403 403 -403
0% 0 0 0 0 0 0 0
2.67% 403 403 403 403 403 403 403
5.33% 807 807 807 807 807 807 807

8.00% 1,210 1,210 1,210 1,210 1,210 1,210 1,210
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w715 ME 0 0 0
#7t5d =4 0 0 0 ALY
Rt5H  ME 39,957 0 39,957

27158 24 0 81,939 -81,939 AtLY

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR

15,461.69

11,596.27

7,730.85

3,865.42

.00

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

-3,865.42

-7,730.85

-11,596.27

-15,461.69

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

19,130.79

12,753.86

6,376.93

— 0.00

.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



r

-6,376.93

-12,753.86

-19,130.79

-25,507.72

15,461.69

11,596.27

7,730.85

3,865.42

-3,865.42

-7,730.85

-11,596.27

-15,461.69

19,130.79

12,753.86

6,376.93

-6,376.93

-12,753.86

SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR

.00

875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00

SX5E10P352-0OESXV7-P3525 EURO STOXX 50 Price EUR

.00

881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00

yd

/



25,507.72
7424
VGZ7-EURO STOXX 50 DEC17
29,967.94
19,978.62
9,989.31
7
il 0.00 : : : . : : : |
e 0.00  879.00 1,758.00 2,637.00,8/516.00 4,395.00 5,274.00 6,153.00 7,032.00
9,989.31
119,978.62
-29,967.94
139,957.25 -
7424
3. AL2IE 2ol TZHE(E T Mol A (el aerg)
SXSE10C350 OESXV7-C3500 EURO STOXX 50 Price EUR 1,237
SXSE10C352 OESXV7-C3525 EURO STOXX 50 Price EUR 2,041
SXSE10P350 OESXV7-P3500 EURO STOXX 50 Price EUR 1,237
SXSE10P352 OESXV7-P3525 EURO STOXX 50 Price EUR 2,041
VGZ7 EURO STOXX 50 DEC17 3,197
4. TR B AR BA(VaR : 99%HE+E,10U7|F) (erl o)

-19,130.79 |
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4,946.83
3,710.12
2,473.41
1,236.71
.un'a
T 000 . . . . . . .
e 000 7979 15958 239.36 -319.15 398.94 47873 55851 638.30
11,236.71
2,473.41
3,710.12
-4,946.83 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101MCO12017-12 FAL|200K| 4 2 395
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  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



ol

7|1¥)

ol
=

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

240



N oh
MY >

ne me

2017-09-21
2017-09-20

2. 7N He| &

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 3,383 0 3,383 ZH
=A 27158 24 0 8,224 -8,224 ELY

12
|
P

HCU7-H-SHARES IDX FUT Sep17

2,536.93

1,691.29

845.64

0.00 2,794.50 5,589.00 8,383.50,41,178.0013,972.5016,767.0019,561.5022,356.00

-1,691.29

-2,536.93

-3,382.57 -

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

404.71

303.53

202.36

101.18

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

-101.18

-202.36

-303.53

-404.71

3,707.45

2,780.59

1,853.73

926.86

-1,853.73

-2,780.59

-3,707.45

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

404.71

303.53

202.36

101.18

.00

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

pd
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-303.53 |

-404.71
7t
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
3,707.45
2,780.59
1,853.73
926.86
=
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
-926.86
-1,853.73
-2,780.59
-3,707.45 -
7t
3. AUEIQE 2T EHSE AL Y) (EH9:Bkel)
HCU7 H-SHARES IDX FUT Sepl7 271
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
4. TP Eo| = Lo d=H(VaR : 99% L 2| +F, 108 7| E) (EHel: e 2k3)
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Mt e A 0 0 0| ZHLH
Mt SIsdH  ag 2,000 0 2,000 %9
g S715dH =4 0 0 0 ZLY
=4 271538 ME 8,777 0 8,777 =
= SIEH  AY 24,000 0 24,000 % Q|
el {7tsd =M 0 22,656 -22,656 ALY
2. Q7| A|Ee & x
KR4101MC0005-2017-12 B A I|200X| =M S
6,582.47
4,388.31
2,194.16
3
T 000 . . . . : . :
2{5 0.00 79.79  159.58 239.36 .7319.15 398.94 478.73 558.51 638.30
-2,194.16
-4,388.31
-6,582.47
-8,776.63 -
74
KR4201MA3125-2017-10 -2-312.5
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_ 3 281

7| EXtAtO| HEN
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
2.529E+11 UBCSFXC1 INDEX_ 3 161
7| XRHALO| HIEA |
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -161 -161 -161 -161 -161 -161 -161
-5.33% -107 -107 -107 -107 -107 -107 -107
-2.67% -54 -54 -54 -54 -54 -54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 107 107 107 107 107 107 107
8.00% 161 161 161 161 161 161 161
KR4101MC012017-12 I AL|200K| =M= 701

7| & XtAto| HEN
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
KR4201MA3 2017-10 =312.5 794

7| EXtAtO| HEN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 365 358 349 340 329 317 304
-5.33% 327 312 296 280 263 245 227
-2.67% 231 210 190 169 148 128 107
0% 59 40 20 0 -20 -40 -61
2.67% -181 -194 -208 -223 -239 -256 -273
5.33% -464 -470 -477 -486 -497 -508 -521
8.00% -764 -766 -769 -774 -779 -786 -794
KR4301MA3 2017-10 %3125 619

7| & XtAto| HEAN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -558 -565 -573 -583 -594 -606 -619



-388
-201

-370
-180

-353
-159

-303 -319 -336
-118 -138

-289

-5.33%
-2.67%

-97

77

-61

-40

-20

69
119
143

20
99
138
153

40
113

59
126
151
159

0%
2.67%
5.33%
8.00%

35

52
107
137

84
129
149

95
129

146
157
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ojLAR| QI AT AR (HA-THIE)

e 27133

A 7/t

CLX7-WTI CRUDE FUTURE Nov17

768.40
512.27
256.13
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 12.48 24.95 37.43 49.90 62.38 74.85 87.33 99,80
-256.13
-512.27
-768.40
-1,024.53 -
74
COF8-BRENT CRUDE FUTR JAN18
1,420.28
1,065.21
710.14
355.07
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 13.68 27.36 41.04 54.72 68.40 82.08 95.76 109.44
-355.07




-710.14 //
-1,065.21
-1,420.28
74
HOX7-NY Harb ULSD Fut Nov17

676.27 /
507.20 /

338.14 /

169.07 /

0.00 T T T T T T 1
0.00 0.44 0.89 1.%77 2.21 2.66 3.10 3.54

-169.07 /

-338.14 /

-507.20

-676.27

74
KR4175MA0008-2017-10 & { M E

549.90 \\

366.60 \

183.30 \

0-00 T T T T T T 1
0.00  282.00 564.00 846.00 1,128.00.1,410.00 1,692.00 1,974.00 2,256.00

-183.30 \

-366.60 \

-549.90

N



-733.20 |

NGX7-NATURAL GAS FUTR Nov17

1,521.22 /
1,140.91 /
760.61 /
380.30
& /
=
T 000 . . : : : . .
e 000 080 159 2.%18 398 477 557 636
1380.30 /
760.61 /
-1,140.91

-1,521.22

XBX7-GASOLINE RBOB FUT Nov17

692.10 /

519.07 /

346.05 /

173.02
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.40 0.81 1.%61 2.01 2.42 2.82 3.22

-173.02 /

-346.05 /

-519.07

-692.10




3. AILE| 9 £ RAHS (HITh 2 A0 3 ) (EH9: Bt

CLX7 WTI CRUDE FUTURE Nov17 82
COF8 BRENT CRUDE FUTR JAN18 114

HOX7 NY Harb ULSD Fut Nov17 54
KR4175MAOQ 2017-10 S M2 59

NGX7 NATURAL GAS FUTR Nov17 122

XBX7 GASOLINE RBOB FUT Nov17 55

4. ntEEF0| 2| YT H(VaR : 9% 42 +F, 102 7| F) (THP|: 4 2k 2l)

775



| 2017-09-21

J|Z= 2017-09-20
O 12| T QI A B2 A B (1Y H-TH

e
[=]
=

<A

544.53

408.40

272.27

136.13

0.00

-136.13

-272.27

-408.40

-544.53

276.56

207.42
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