2017-09-22
2017-09-21

oll

SAl
7

KK

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2017-09-22
2017-09-21

Mt {715 dH M= 0 80 -80 EfLY
ol {5 H M= 1,996 0 1,996 &Ly
- WINHe| 2o Rz
KR4101MC0005-2017-12 B A L|200X| =M S
1,996.25
1,497.19
998.12
499.06
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.85 159.70 239.55 ”319.40 399.25 479.10 558.95 638.80
-499.06
-998.13
-1,497.19
-1,996.25 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ a=al
KR4101MC012017-12 A L|200K|=M = 159
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -159 -159 -159 -159 -159 -159 -159
-5.33% -106 -106 -106 -106 -106 -106 -106
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 106 106 106 106 106 106 106
8.00% 159 159 159 159 159 159 159
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



ZAY  2017-09-22
J|Z=2  2017-09-21

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

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S170822 1,044

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

468

o

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



ZAY  2017-09-22
J|Z=2  2017-09-21

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

VL EEESIEE TEIE T ESTURYE ST EOETEIE)
SWCSI5000C A18HCSI5000|21S170908 423

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
360

o

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



2A|Y  2017-09-22
7|4 2017-09-21

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,001 0 1091

VGZ7-EURO STOXX 50 DEC17

1,091.31
818.48
545.65
272.83
=
:;E 0-00 T T T 1 T T T
?{E 0.00 877.50 1,755.00 2,632.50,3,510.00 4,387.50 5,265.00 6,142.50 7,020.00
-272.83
-545.65
-818.48
-1,091.31 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGZ7 EURO STOXX 50 DEC17 87
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )



N oh
MY >

ne me

2017-09-22
2017-09-21

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
Al-pt ftE5d M= 0 0 0 ZLh
A f7t5H  ME 129 0 129
=7 o7=m M2 1,614 0 1,614 ALY

1,210.79

807.19

-807.19

-1,210.79

-1,614.38

96.88

0.00 2,799.25 5,59

12
|
P

HCU7-H-SHARES IDX FUT Sep17

8.50 8,397.75,#1,197.0013,996.2516,795.5019,594.7522,394.00

MHCU7-MINI H-SHR IDX Fu Sep17

64.58

32.29

0.00

.00  2,799.25 5,598.50 8,397.75,41,197.0013,996.2516,795.5019,594.7522,394.00



SH

3. A|Lt2| 2

-32.29

-64.58

-96.88

-129.17 -

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

115



ZAY  2017-09-22
J|1ZY  2017-09-21

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
74
KR4301MA3124-2017-10 3£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 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
-166,015.63
-332,031.25
-498,046.88
-664,062.50 -
7t
3. AlLIZIRE 2 FRHS(HIHE U0 Y ZA) GEEETIE)
KR4201MA3 2017-10 23125 57,720
7| =Rt HE S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-800% 25829 25370 24806 24147 23,403 22,587 21,706
533% 23257 22239 21152 20011 18825 17,604 16,353
-267% 16550 15099 13643 12183 10,720 9,255 7,787
0% 4179 2,807 1,412 0 -1425 -2,861 -4,305
267%  -13282  -14172  -15153  -16209  -17,325  -18491  -19,700
533%  -33834  -34242  -34761  -35383  -36098  -3689%  -37,766
800%  -55685  -55821  -56033  -56327  -56708  -57,173  -57,720
KR4201MA3 2017-10 2315 1,057
7| =Rt HE S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%

-8.00% 422 415 407 396 384 371 356



-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%

387
286
84
-222
-598
-1,008

371
260
56
-242
-608
-1,011

353
234
28
-264
-621
-1,017

KR4301MA3 2017-10 %3125

-25.00%

-38,964
-21,164

-6,013
1,402
2,799
2,882
2,883

-16.67%
-38,972
-21,317

-6,579
961
2,716
2,878
2,883

7| Z=Xpete] HEd

-8.33%
-38,989
-21,513

-7,153
492
2,598
2,867
2,883

333
207

0

-286
-635
-1,024

0%
-39,020
-21,750

-7,733
0
2441
2,847
2,882

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

313
180
-28
-310
-651
-1,033

8.33%

-39,069
-22,024

-8,318
-510
2,247
2,812
2,879

291
153
-56
-334
-669
-1,044

16.67%
-39,138
-22,330
-8,907
-1,034
2,017
2,760
2,872

269
125
-85
-359
-688
-1,057
39,230

25.00%
-39,230
-22,665
-9,499
-1,570
1,755
2,687
2,860



ZAY  2017-09-22
J|1ZY  2017-09-21

ot

ETFADIEY H 2| X| S ET 26

{2 C &
Mt {7tsd M= 0 80 -80 EfLY
ol {7tsd M= 15,092 0 15,092 ALY

2. B7|AIHO| 2YRE

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

11,318.74
7,545.83
3,772.91
=
il 0.00 . . : . : . .
e 0.00  79.85 159.70 239.55 -319.40 39925 479.10 558.95 638.80
3,772.91
7,545.83
11,318.74
-15,091.65 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101MCO01 2017-12 RAT200X| 4 A2 1,203
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1203 -1,203  -1203  -1203  -1203 -1,203 -1,203
-5.33% -802 -802 -802 -802 -802 -802 -802
-2.67% -401 -401 -401 -401 -401 -401 -401
0% 0 0 0 0 0 0 0
2.67% 401 401 401 401 401 401 401
5.33% 802 802 802 802 802 802 802

8.00% 1,203 1,203 1,203 1,203 1,203 1,203 1,203
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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2A|Y  2017-09-22
7|&=  2017-09-21
Ex e el | — =~
FEHHES(FA=2-04H)
L Hef=
T2
Mt 7t5H M= 0 0 0
At s15H =M 0 0 0 &
A FHEH M= 37,340 0 37,340
A S7t5H =4 0 82,921 -82,921 Rt
2. 7| A|He| & x

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR

11,733.00

7,822.00

3,911.00

.00

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

-3,911.00

-7,822.00

-11,733.00

-15,644.01

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

19,362.49

12,908.32

6,454.16

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



SH ' ' ’ \

-6,454.16 \
-12,908.32 \

-19,362.49
-25,816.65
73
SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR
11,733.00
7,822.00
3,911.00
&
g—t O-OO T T T T T T 1
?15 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
-3,911.00 /
-7,822.00 /
-11,733.00
-15,644.01
73
SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR
19,362.49
12,908.32
6,454.16
&
g—t O-OO T T T T T T 1
?15 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
-6,454.16 /
-12,908.32 /




<

-25,816.65
7}
VGZ7-EURO STOXX 50 DEC17
37,339.94
28,004.95
18,669.97
9,334.98
O-OO T T T | T T T 1
0.00 877.50 1,755.00 2,632.50,3,510.00 4,387.50 5,265.00 6,142.50 7,020.00
-9,334.98
-18,669.97
-28,004.95
-37,339.94 -
7
3. AlLIZIRE 2 FRHS(EIHE LY ZA) (EHl: Bt )
SX5E10C350 OESXV7-C3500 EURO STOXX 50 Price EUR 1,251
SX5E10C352 OESXV7-C3525 EURO STOXX 50 Price EUR 2,065
SX5E10P350 OESXV7-P3500 EURO STOXX 50 Price EUR 1,251
SX5E10P352 OESXV7-P3525 EURO STOXX 50 Price EUR 2,065
VGZ7 EURO STOXX 50 DEC17 2,987
4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F) GO

-19,362.49 |




ZAY  2017-09-22
J|1ZY  2017-09-21

ETFADIEY H 2| X|SEHSHT

ot

712l oo &}
At w754 0 0 o0&
= F7t5H 4,951 0 4,951 ZHLY
2. B7|AHe| &7 E
KR4101MC0005-2017-12 A A 1| 200X| =M &
3,713.03
2,475.35
1,237.68
.E.l'.]
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. ALE| RE £ EHS (X HEA 0 & =) (TH|- S EHR)
T =
KR4101MC012017-12 A L|200K|=M = 395
7| ZRAte| HEN
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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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

239



N oh
MY >

ne me

2017-09-22
2017-09-21

2. 7N He| &

I 4r = >

2,724.27

1,816.18

908.09

-1,816.18

-2,724.27

-3,632.36

= 2 13

0.00 2,799.25 5,59

=i
w158 M= 0 0 0 &
#7t5d =4 0 0 0 ALY
FHEH M= 3,632 0 3,632 AL
27158 24 0 8,751 -8,751 AtL|

12
|
P

HCU7-H-SHARES IDX FUT Sep17

8.50 8,397.75,#1,197.0013,996.2516,795.5019,594.7522,394.00

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

304.67

203.11

101.56

0.00

.00  2,800.00 5,600.00 8,400.00 11,200.0614,000.0016,800.0019,600.0022,400.00



r

-101.56

-203.11

-304.67

-406.22

3,969.39

2,977.04

1,984.69

992.35

-1,984.69

-2,977.04

-3,969.39

HSCEI9C114-0OHHIU7-C114 Hong Kong Stock Exchange Han

D0  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

406.22

304.67

203.11

101.56

.00

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

pd

d



-304.67 |

-406.22
7}
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
2,977.04
1,984.69
992.35
=
T 000 . : : . . : .
2& 0.00 2,850.00 5,700.00 8,550.00,41,400.0014,250.0017,100.0019,950.0022,800.00
-992.35
-1,984.69
-2,977.04
-3,969.39 -
7t
3. AlLE| @' 0P EHSE N Ao ZA) CEEFE)
HCU7 H-SHARES IDX FUT Sepl7 291
HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 32
HSCEI9C114 OHHIU7-C114 Hong Kong Stock Exchange Han 318
HSCEI9P112 OHHIU7-P112 Hong Kong Stock Exchange Han 32
HSCEI9P114 OHHIU7-P114 Hong Kong Stock Exchange Han 318
4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F) (EHel: e 2k3)

818



ZAY  2017-09-22
J|1ZY  2017-09-21

Mt e A 0 0 0 ZLy
Mt SreE |2 0 0 0 &2
g S715dH =4 0 0 0 ZLY
A FHEH M= 8,784 0 8,784 ZEtLY
=7 SIEH  AY 24,000 0 24,000 % Q|
el 27158 =4 0 22,656 -22,656 ALY
2. Q7| A|Ee & x
KR4101MC0005-2017-12 A A 1| 200X| =M &
6,587.63
4,391.75
2,195.88
3
T 000 . . . . : . :
2{5 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 -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 1,490
7| KA WS
714 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,490 -1,490 -1,490 -1,490 -1,490 -1,490 -1,490
-5.33% -993 -993 -993 -993 -993 -993 -993
-2.67% ‘ -497 -497 -497 -497 -497 -497 -497
0% 0 0 0 0 0 0 0
2.67% 497 497 497 497 497 497 497
5.33% 993 993 993 993 993 993 993
8.00% 1,490 1,490 1,490 1,490 1,490 1,490 1,490



2.529E+11 UBCSFXC1 INDEX_ 3 282

7| EXtAtO| HEN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -282 -282 -282 -282 -282 -282 -282
-5.33% -188 -188 -188 -188 -188 -188 -188
-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% 188 188 188 188 188 188 188
8.00% 282 282 282 282 282 282 282
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= 700

7| & XtAto| HEN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -700 -700 -700 -700 -700 -700 -700
-5.33% -467 -467 -467 -467 -467 -467 -467
-2.67% -233 -233 -233 -233 -233 -233 -233
0% 0 0 0 0 0 0 0
2.67% 233 233 233 233 233 233 233
5.33% 467 467 467 467 467 467 467
8.00% 700 700 700 700 700 700 700
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% 355 349 341 332 322 311 299
-5.33% 320 306 291 275 259 242 225
-2.67% 228 208 188 168 148 127 107
0% 57 39 19 0 -20 -39 -59
2.67% -183 -195 -209 -223 -238 -254 -271
5.33% -466 -471 -478 -487 -497 -508 -520
8.00% -766 -768 -771 -775 -780 -787 -794
KR4301MA3 2017-10 %3125 669

7| & XtAto| HEAN
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -665 -665 -665 -666 -666 -668 -669



-387
-162

-381
-152

-376
-142

-364 -367 -371
-122 -132

-112

-361
-103

-5.33%
-2.67%

-27
30
46

-18

16
46

24
48

0%
2.67%
5.33%
8.00%

34
47

38

48

42

44
49

49

49

49

49

49

49

49

49

49

49

71¥)
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=

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



2A|Y  2017-09-22
7|4 2017-09-21

ojLAR| QI AT AR (HA-THIE)

e 27133

il
A 7red o

CLX7-WTI CRUDE FUTURE Nov17

1,040.84
780.63
520.42
260.21
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 12.67 25.35 38.02 50.69 63.36 76.04 88.71
-260.21
-520.42
-780.63
-1,040.84 -
7%
COF8-BRENT CRUDE FUTR JAN18
1,084.03
722.69
361.34
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 13.92 27.84 41.76 55.68 69.60 83.52 97.44  111.36
-361.34




-722.69

-1,084.03

-1,445.37

HOX7-NY Harb ULSD Fut Nov17

516.99

344.66

172.33

pd

0.00

.00

0.45 0.90 1.%80 2.25 2.70 3.15 3.60

-172.33

-344.66

-516.99

-689.32

736.06

552.05

368.03

184.02

-368.03

-552.05

KR4175MA0008-2017-10 E2{ M=

~

.00

283.10 566.20 849.30 1,132.40.1,415.50 1,698.60 1,981.70 2,264.80

AN

AN

N



-736.06 |

NGX7-NATURAL GAS FUTR Nov17

1,509.09 /
1,131.82 /
754.54 /
377.27
& /
=
T 000 . . : : : . .
e 000 079 158 2.%15 394 473 551 630
377.27 /
754.54 /
-1,131.82

-1,509.09

XBX7-GASOLINE RBOB FUT Nov17

696.58 /

522.43 /

348.29 /

174.14
= /
=
;’ 0-00 T T T T T T 1
?{IJ- 0.00 0.41 0.81 1.%62 2.03 2.43 2.84 3.24

-174.14

-348.29 /
-522.43

-696.58




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

CLX7 WTI CRUDE FUTURE Nov17 83

COF8 BRENT CRUDE FUTR JAN18 116
HOX7 NY Harb ULSD Fut Novl7 55
KR4175MA0 2017-10 &M= 59
NGX7 NATURAL GAS FUTR Nov17 121
XBX7 GASOLINE RBOB FUT Nov17 56
4. THYNEQ| ATHRUOIAZY(VaR : 99%M =I5 F,1027|F) (Bl 2tel)
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BOZ7 SOYBEAN OIL FUTR DEC17 44
C1Z7 COTTON NO.2 FUTR DEC17 22
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KwWZzZ7 KC HRW WHEAT FUT DEC17
SBH8 Sugar #11 (WORLD) MAR18
SMZ7 SOYBEAN MEAL FUTR DEC17
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wWz7 WHEAT FUTURE(CBT) DEC17
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