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= 1,903 0 1,903 Zuy

2. B7|AIHO| 2YRE

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

1,426.95
951.30
475.65
=
T 000 . . . . : . :
e 0.00 7928 15855 237.83 31710 396.38 475.65 554.93 634.20
475.65
1951.30
1,426.95
-1,902.60 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 15
KR4101MCO01 2017-12 RAT200X| 4 A2 152
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -152 -152 1152 -152 -152 1152 -152
-5.33% -101 -101 -101 -101 -101 -101 -101
-2.67% -51 -51 -51 -51 -51 -51 -51
0% 0 0 0 0 0 0 0
2.67% 51 51 51 51 51 51 51
5.33% 101 101 101 101 101 101 101

8.00% 152 152 152 152 152 152 152
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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

VL EEESIEE TEIE T ESTURYE ST LI
SWCSI5000C A18HCSI5000|21S170908 420
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2A|Y  2017-09-25
7|4 2017-09-22

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,098 0 1,098

VGZ7-EURO STOXX 50 DEC17

1,097.61
823.21
548.80
274.40
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 882.50 1,765.00 2,647.50,3,530.00 4,412.50 5,295.00 6,177.50 7,060.00
-274.40
-548.80
-823.21
-1,097.61 -
73
3. AUEIE 2 FEHS @A N0ATY) EOETRIE)
VGZ7 EURO STOXX 50 DEC17 88
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GEIEEIE)
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MY >

ne me

2017-09-25
2017-09-22

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
At w7158 MdE 0 0 0 ALY
A 7153 ME 128 0 128
=4 27153 ME 1,598 0 1,598 ZLy

1,198.29

798.86

-798.86

-1,198.29

-1,597.73

95.89

12
|
P

HCU7-H-SHARES IDX FUT Sep17

0.00 2,770.75 5,541.50 8,312.25,1,083.0013,853.7516,624.5019,395.2522,166.00

MHCU7-MINI H-SHR IDX Fu Sep17

63.93

31.96

0.00

.00 2,770.75 5,541.50 8,312.25,11,083.0013,853.7516,624.5019,395.2522,166.00
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ZA|Y  2017-09-25
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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 56,297
7| KA WS
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 23,357 22,985 22,512 21,943 21,289 20,557 19,758
-5.33% 21,310 20,408 19,426‘ 18,380‘ 17,280 16,136 14,957
-2.67% 15,551 14,159 12,755 11,341 9,919 8,491 7,059
0% 4,274 2,861 1,435 0 -1,443 -2,891 -4,344
2.67% -12,339 -13,315 -14,370 -15,489 -16,661 -17,874 -19,123
5.33% -32,413 -32,885 -33,468 -34,153 -34,927 -35,780 -36,701
8.00% -54,029 -54,194 -54,441 -54,776 -55,199 -55,708 -56,297
KR4201MA3 2017-10 =315 1,027
7| KA WS
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% 378 372 366 357 346 335 321



-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%

351
266

84
-203
-568
-972

-25.00%

-40,721
-22,950

-7,215
1,700
3,933
4,136
4,142

336
241
56

-225
-580
-977
KR4301MA3 2017-10 £312.5

-16.67%
-40,728
-23,079

-7,755
L
3,
4,
4,

149
780
123
141

321 303 284
216 191 165
28 0 -28
-248 -272 -296
-594 -610 -627
-983 -992 -1,002

7| Z=Xpete] HEd
-8.33% 0% 8.33%
-40,743 -40,771 -40,816
-23,250 -23,464 -23,716
-8,312 -8,882 -9,463
581 0 -591
3,581 3,338 3,055
4,096 4,052 3,984
4,140 4,136 4,127

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

265 244
139 112

-56 -85
-321 -347
-646 -665
-1,013 -1,027
40,970

16.67% 25.00%
-40,882 -40,970
-24,003 -24,322
-10,052 -10,649
-1,190 -1,796
2,736 2,384
3,890 3,768
4,112 4,085
GEEETIE)



ZA|Y  2017-09-25
J|1ZY  2017-09-22

ot

ETFADIEY H 2| X| S ET 26

7{EiCh &
his 7tEd  d= 0 0 0 ZU
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2. B7|AIHO| 2YRE

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

14,982.98
11,237.23
7,491.49
3,745.74
.un'a
T 000 . . . . . . .
e 000 7928 15855 237.83 /31710 39638 47565 55493 634.20
3,745.74
7,491.49
111,237.23
-14,982.98
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101MCO12017-12 FAL|200K| 4 2 1,197
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1197  -1197  -1197  -1197  -1197 -1,197 1,197
-5.33% 798 798 798 798 798 798 798
-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% 798 798 798 798 798 798 798

8.00% 1,197 1,197 1,197 1,197 1,197 1,197 1,197
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2. 7N He| &
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B

e A 0 0 0
R e L | 0 0 0 &
f{7tsd M= 37,555 0 37,555

S7t5H =4 0 85,027 -85,027 &

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR

16,044.74

12,033.55

8,022.37

4,011.18

.00

L

L

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

-4,011.18

-8,022.37

-12,033.55

-16,044.74

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

26,468.72

19,851.54

13,234.36

6,617.18

.00

0.00

881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,05
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-6,617.18 \
-13,234.36 \

-19,851.54
-26,468.72
73
SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR
12,033.55
8,022.37
4,011.18
&
E—E 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
4,011.18 /
-8,022.37 /
-12,033.55
-16,044.74
73
SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR
19,851.54
13,234.36
6,617.18
&
E—E 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
-6,617.18 /
-13,234.36 /




126,468.72
7424
VGZ7-EURO STOXX 50 DEC17
37,555.49
28,166.62
18,777.75
9,388.87
7
il 0.00 : : : . : : : |
e 0.00 88250 1,765.00 2,647.50,8/530.00 4,412.50 5,295.00 6,177.50 7,060.00
9,388.87
18,777.75
28,166.62
37,555.49 -
7424
3. ALl AR EHE @A UL (erelaat)
SXSE10C350 OESXV7-C3500 EURO STOXX 50 Price EUR 1,284
SXSE10C352 OESXV7-C3525 EURO STOXX 50 Price EUR 2,117
SXSE10P350 OESXV7-P3500 EURO STOXX 50 Price EUR 1,284
SXSE10P352 OESXV7-P3525 EURO STOXX 50 Price EUR 2,117
VGZ7 EURO STOXX 50 DEC17 3,005
4. TR B AR BA(VaR : 99%HE+E,10U7|F) (erl o)

-19,851.54 |
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KR4101MC0005-2017-12 R A I|200K| =M S

4,915.05
3,686.29
2,457.53
1,228.76
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T 000 . . . . . . .
e 000  79.28 15855 237.83 -317.10 396.38 47565 55493 634.20
11,2876
-2,457.53
3,686.29
-4,915.05 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101MCO12017-12 FAL|200K| 4 2 393
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -393 -393 -393 -393 -393 -393 -393
-5.33% -262 -262 -262 -262 -262 -262 -262
-2.67% 131 131 131 131 131 131 131
0% 0 0 0 0 0 0 0
2.67% 131 131 131 131 131 131 131
5.33% 262 262 262 262 262 262 262

8.00% 393 393 393 393 393 393 393
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2. 7N He| &
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Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 3,675 0 3,675 EHLf
=A 27158 24 0 8,945 -8,945 AtL|

12
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P

HCU7-H-SHARES IDX FUT Sep17

3,675.28

2,756.46

1,837.64

918.82

0.00 2,770.75 5,541.50 8,312.25,1,083.0013,853.7516,624.5019,395.2522,166.00

-1,837.64

-2,756.46

-3,675.28 -

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

407.51

305.63

203.76

101.88

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
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-101.88

-203.76

-305.63

-407.51

4,064.93

3,048.70

2,032.47

1,016.23

0.00

-1,016.23

-2,032.47

-3,048.70

-4,064.93

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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-305.63 |

-407.51
7}
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
4,064.93
3,048.70
2,032.47
1,016.23
=
g’ OOO T T T d T T 1
2& 0.00 2,850.00 5,700.00 8,550.00,41,400.0014,250.0017,100.0019,950.0022,800.00
-1,016.23
-2,032.47
-3,048.70
-4,064.93 -
7t
3. AlLE| @' 0P EHSE N Ao ZA) CEEFE)
HCU7 H-SHARES IDX FUT Sepl7 294
HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 33
HSCEI9C114 OHHIU7-C114 Hong Kong Stock Exchange Han 325
HSCEI9P112 OHHIU7-P112 Hong Kong Stock Exchange Han 33
HSCEI9P114 OHHIU7-P114 Hong Kong Stock Exchange Han 325
4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F) (EHel: e 2k3)
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Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
A7 5 84 0 0 0 B
A FHEH M= 8,720 0 8,720 EtLK
2 CHESTINPN-" 24,000 0 24,000 Q|
el {7tsd =M 0 22,656 -22,656 ALY
2. 7N 27 E
KR4101MC0005-2017-12 3 A II| 200X| & M 2
8,720.25
6,540.19
4,360.13
2,180.06
=
T 000 . . . . : . :
2{5 000 79.28 15855 237.83 317.10 396.38 475.65 554.93 634.20
-2,180.06
-4,360.13
-6,540.19
-8,720.25 -
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 1,492
7| KA WS
714 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,492 -1,492 -1,492 -1,492 -1,492 -1,492 -1,492
-5.33% -995 -995 -995 -995 -995 -995 -995
-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% 995 995 995 995 995 995 995
8.00% 1,492 1,492 1,492 1,492 1,492 1,492 1,492



2.529E+11 UBCSFXC1 INDEX_3

7| Z=Xpeke] HEd

282

742 -2500%  -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| EXpAO| HIE A |

742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -161 -161 -161 -161 -161 -161 -161
-5.33% -108 -108 -108 -108 -108 -108 -108
-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% 108 108 108 108 108 108 108
8.00% 161 161 161 161 161 161 161

KR4101MC0 2017-12 I AI|200X|$=ME 697
7| ZXpAte| HE

74 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -697 -697 -697 -697 -697 -697 -697
-5.33% -465 -465 -465 -465 -465 -465 -465
-2.67% -232 -232 -232 -232 -232 -232 -232

0% 0 0 0 0 0 0 0
2.67% 232 232 232 232 232 232 232
5.33% 465 465 465 465 465 465 465
8.00% 697 697 697 697 697 697 697

KR4201MA3 2017-10 2312.5 775
7| ZXpAte| HE

742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 321 316 310 302 293 283 272
-5.33% 293 281 267 253 238 222 206
-2.67% 214 195 176 156 136 117 97

0% 59 39 20 0 -20 -40 -60
2.67% -170 -183 -198 -213 -229 -246 -263
5.33% -446 -452 -461 -470 -481 -492 -505
8.00% -743 -746 -749 -754 -760 -767 -775

KR4301MA3 2017-10 %E312.5 699
7| ZXpAke| HE

742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -695 -695 -695 -696 -696 -697 -699



-415
-182

-409
-171

-405
-161

-394 -397 -400
-142 -152

-132

-392
-123

-5.33%
-2.67%

-31

-20
47

-10
52
68
70

10
61

20
64
70
71

29
67
71

0%
2.67%
5.33%
8.00%

41

57
69

64
70

66
70

70
71
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2 2017-09-25
2 2017-09-22

ojLAR| QI AT AR (HA-THIE)

<A

1,038.20

-1,038.20 -

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

778.65

519.10

259.55

0.00
0.00

-259.55

25.28

12.64 37.91 50.55 63.19 75.83

88.46

101

-519.10

-778.65

COF8-BRENT CRUDE FUTR JAN18

1,449.19

1,086.89

724.59

362.30

0.00

0.00
-362.30

27.91

13.96 41.87 55.82 69.78 83.73

97.69

111

.10

.64



-724.59

-1,086.89

-1,449.19

HOX7-NY Harb ULSD Fut Nov17

692.75

519.56

346.37

pd

.00

0.45 0.91 1.%81 2.26 2.72 3.17 3.62

-346.37

-519.56

-692.75

KR4175MA0008-2017-10 E2{ M=

738.40

553.80

-369.20

-553.80

~

.00

284.00 568.00 852.00 1,136.00.1,420.00 1,704.00 1,988.00 2,272.00

AN

AN

N



-738.40 |

NGX7-NATURAL GAS FUTR Nov17

1,441.47 /
1,081.10 /
720.74 /
360.37
& /
=
T 000 . . : : : . .
e 000 075 151 2.%01 376 452 527 602
360.37 /
720.74 /
-1,081.10

-1,441.47

XBX7-GASOLINE RBOB FUT Nov17

692.84 /
519.63 /
346.42 /
173.21
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

-346.42 /
-519.63

-692.84




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 Nov17 55
KR4175MAOQ 2017-10 S M2 59
NGX7 NATURAL GAS FUTR Nov17 115
XBX7 GASOLINE RBOB FUT Nov17 55

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

766



| 2017-09-25

7= 2017-09-22
Of 12| T M QAT A B (RH-TH

o

o

<A

403.55

269.03

134.52

0.00

-134.52

-269.03

-403.55

-538.07

272.51

204.38

136.25

68.13

0.00

-68.13

w/tsd

{7152
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