2017-09-26
2017-09-25

oll

SAl
7

KK

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZA|Y  2017-09-26
J|&Y  2017-09-25

e I
I Q5 Ao

= 0 0 0 ELy
= 1,903 0 1,903 Zuy

2. B7|AIHO| 2YRE

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

1,902.90
1,427.18
951.45
475.73
&l
T 000 . . . . . . .
e 000  79.29 15858 237.86 -317.15 396.44 47573 55501 634.30
47573
951.45
1,427.18
-1,902.90 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o=  qco
KR4101MCO12017-12 FAL|200K| 4 2 152
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 152 152 152 152 152 152 152
-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



ol

7|1¥)

ol
=

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



ZA|Y  2017-09-26
J|Z=L 2017-09-25

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 1,041

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

467

o

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



ZA|Y  2017-09-26
J|Z=L 2017-09-25

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 413

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
350

o

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



Al 2017-09-26
7|4 2017-09-25

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,097 0 1,097

VGZ7-EURO STOXX 50 DEC17

1,096.90
822.68
548.45
274.23
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 882.00 1,764.00 2,646.00,3,528.00 4,410.00 5,292.00 6,174.00 7,056.00
-274.23
-548.45
-822.68
-1,096.90 -
73
3. AUEIE 2 FEHS @A N0ATY) EOETRIE)
VGZ7 EURO STOXX 50 DEC17 88
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GEIEEIE)



Al 2017-09-26
7|4 2017-09-25

e 27133

A 7/t

1,708 0 1,708 Uy

HCV7-H-SHARES IDX FUT Oct17

1,581.29
1,185.97
790.65
395.32
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,729.00 5,458.00 8,187.00,4#0,916.0013,645.0016,374.0019,103.0021,832.00
-395.32
-790.65
-1,185.97
-1,581.29 -
712
MHCV7-MINI H-SHR IDX Fut Oct17
126.54
94.90
63.27
31.63
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,729.00 5,458.00 8,187.00,10,916.0013,645.0016,374.0019,103.0021,832.00
-31.63




-63.27

-94.90
-126.54 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCV7 H-SHARES IDX FUT Octl7 126
MHCV7 MINI H-SHR IDX Fut Oct17 10
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

113



ZA|Y  2017-09-26
J|&Y  2017-09-25

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
.I'::J
;E O-OO T T T d T T T 1
2|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 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201MA3 2017-10 23125 56,525
7| Z=Xpeke] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-800% 21,939 21664 21299 20846 20312 19,703 19,028
533% 20286 19518 18667 17,749 16774 15,753 14,693
267% 15029 13748 12452 11144 9827 8,502 7,172
0% 4000 2677 1343 0 -1350 -2,705 4,064
267%  -12713  -13592  -14549  -15569  -16641  -17755  -18904
533%  -32983  -33372  -33864 34451 -35124  -35872  -36688
800%  -54709  -54828  -55014  -55275  -55615  -56033  -56,525
KR4201MA3 2017-10 2315 1,029
7| Z=Xpete] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 350 346 341 334 326 317 306



-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%

329
254

79
-209
-578
-984
KR4301MA3 2017-10 %3125

-25.00%

-41,728
-23,892

-7,694
1,546
3,606
3,743
3,746

317
232
53

-229
-588
-988

-16.67%
-41,730
-23,970

-8,156
L
3,
3,
3,

046
492
737
746

304 289 273
209 185 162
26 0 -26
-250 -272 -294
-600 -614 -629
-993 -1,000 -1,008

7| Z=Xpete] HEd
-8.33% 0% 8.33%
-41,736 -41,748 -41,771
-24,082 -24,230 -24,412
-8,638 -9,137 -9,648
529 0 -538
3,338 3,145 2,916
3,723 3,696 3,653
3,745 3,744 3,740

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

255
137
-53
-317
-645
-1,018

16.67%
-41,806
-24,627
-10,169
-1,085
2,652
3,591
3,732

237
113
-79
-341
-663
-1,029
41,858

25.00%
-41,858
-24,872
-10,698
-1,637
2,358
3,507
3,718



ZA|Y  2017-09-26
J|&Y  2017-09-25

ot

ETFAOIEY K2 X| S EFEHH6

[

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 14,985 0 14,985 ELY

2. B7|AIHO| 2YRE

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

11,239.00
7,492.67
3,746.33
=
il 0.00 . . : . : . .
e 0.00  79.29 15858 237.86 31715 396.44 475.73 55501 634.30
3,746.33
7,492.67
111,239.00
-14,985.34 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101MCO01 2017-12 RAT200X| 4 A2 1,196
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1196 -1,196  -1196  -1196  -1,19 -1,196 11,196
-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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=

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

725



2017-09-26
2017-09-25

N o

MY >
ne me

el
M /7t53H M2 0 0 0
At mrted =4 0 0 0 &L
A 7153 ME 38,910 0 38,910
=4 27158 24 0 85,705 -85,705 AtLY

2. 7N He| &

12
|
P

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR

16,183.94

12,137.96

8,091.97

4,045.99

S 0.00 T T T L T T T
of 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

-4,045.99

-8,091.97

-12,137.96

-16,183.94

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

20,001.49

13,334.33

6,667.16

S 0.00 T T T L T T T
or 0.00 880.00 1,760.00 2,640.00 3,520.00.4,400.00 5,280.00 6,160.00 7,040.00




SH ' ' ’ \

-6,667.16 \
-13,334.33 \

-20,001.49
-26,668.65
73
SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR
12,137.96
8,091.97
4,045.99
&
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
-4,045.99 /
-8,091.97 /
-12,137.96
-16,183.94
73
SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR
20,001.49
13,334.33
6,667.16
&
g—t O-OO T T T T T T 1
?15 0.00  880.00 1,760.00 2,640.00.3/520.00 4,400.00 5,280.00 6,160.00 7,040.00
-6,667.16 /
-13,334.33 /




<

-26,668.65
7}
VGZ7-EURO STOXX 50 DEC17
38,910.31
29,182.73
19,455.16
9,727.58
O-OO T T T | T T T 1
0.00 882.00 1,764.00 2,646.00,3,528.00 4,410.00 5,292.00 6,174.00 7,056.00
-9,727.58
-19,455.16
-29,182.73
-38,910.31 -
7
3. AL 2 £ P EHSE A U4 ZY) (EHl: Bt )
SX5E10C350 OESXV7-C3500 EURO STOXX 50 Price EUR 1,295
SX5E10C352 OESXV7-C3525 EURO STOXX 50 Price EUR 2,133
SX5E10P350 OESXV7-P3500 EURO STOXX 50 Price EUR 1,295
SX5E10P352 OESXV7-P3525 EURO STOXX 50 Price EUR 2,133
VGZ7 EURO STOXX 50 DEC17 3,113
4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F) GO

-20,001.49 |




ZA|Y  2017-09-26
J|&Y  2017-09-25

ot

ETFAOIEY K2 X| S EHBHT

[

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 4,916 0 4916 HU

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

4,915.83
3,686.87
2,457.91
1,228.96
&l
T 000 . . . . . . .
e 000  79.29 15858 237.86 -317.15 396.44 47573 55501 634.30
11,2896
2,457.91
3,686.87
-4,915.83
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101MCO12017-12 FAL|200K| 4 2 392
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -392 -392 392 392 392 392 392
-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% 392 392 392 392 392 392 392
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7|1¥)

ol
=

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

238



Al 2017-09-26
7|4 2017-09-25

32

Ayt ft5d M= 0 0 0 Ly
At mrted =4 0 0 0 &L
A 7153 ME 4332 0 4,332 Rt
=4 27158 24 0 10,385 -10,385 AtLY

2. 7N He| &

12
|
P

HCU7-H-SHARES IDX FUT Sep17

4,331.74

3,248.81

2,165.87

1,082.94

of 0.00 2,729.00 5,458.00 8,187.00,40,916.0013,645.0016,374.0019,103.0021,832.00

-1,082.94

-2,165.87

-3,248.81

-4,331.74 -

HSCEI9C112-OHHIU7-C112 Hong Kong Stock Exchange Han

486.66

365.00

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




r

-121.67

-243.33

-365.00

-486.66

4,705.85

3,529.39

2,352.93

1,176.46

0.00

-1,176.46

-2,352.93

-3,529.39

-4,705.85

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

486.66

365.00

243.33

121.67

.00

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

pd

d



-365.00 |

-486.66
7}
HSCEI9P114-0OHHIU7-P114 Hong Kong Stock Exchange Han
4,705.85
3,529.39
2,352.93
1,176.46
=
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
-1,176.46
-2,352.93
-3,529.39
-4,705.85 -
7t
3. AUEIQE 2T EHSE AL Y) (EH9:Bkel)
HCU7 H-SHARES IDX FUT Sepl7 347
HSCEI9C112 OHHIU7-C112 Hong Kong Stock Exchange Han 39
HSCEI9C114 OHHIU7-C114 Hong Kong Stock Exchange Han 376
HSCEI9P112 OHHIU7-P112 Hong Kong Stock Exchange Han 39
HSCEI9P114 OHHIU7-P114 Hong Kong Stock Exchange Han 376
4. TRYAEO| A|ThE MO 4 (VaR : 99% 2|4 E,1027| F) GEETE)

973



Al 2017-09-26
7|4 2017-09-25

Al SilEH  ME 0 0 0 L
Al lEH  AY 0 0 0 EQ|
AT IlEH  8M 0 0 0 LY
A {7t5d M= 8,722 0 8,722 =i
2 CPEETPN - 24,000 0 24,000 &9
=7 QIlEH  8M 0 22656 -22,656 LY
2. 27N el £Y7E
KR4101MC0005-2017-12 2 A II|200X| =M E
6,541.22
4,360.81
2,180.41
=
T 000 . . . . : . :
%5 0.00 79.29 158.58 237.86 ~317.15 396.44 475.73 555.01 634.30
-2,180.41
-4,360.81
-6,541.22
-8,721.63 -
71
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 1,489
7| KA WS
714 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,489 -1,489 -1,489 -1,489 -1,489 -1,489 -1,489
-5.33% -992 -992 -992 -992 -992 -992 -992
-2.67% ‘ -496 -496 -496 -496 -496 -496 -496
0% 0 0 0 0 0 0 0
2.67% 496 496 496 496 496 496 496
5.33% 992 992 992 992 992 992 992
8.00% 1,489 1,489 1,489 1,489 1,489 1,489 1,489



2.529E+11 UBCSFXC1 INDEX_3 282

7| ZXpAte| HE
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% -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
KR4101MC0 2017-12 I AI|200X|$=ME 696

7| ZXpAte| HE
74 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -696 -696 -696 -696 -696 -696 -696
-5.33% -464 -464 -464 -464 -464 -464 -464
-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% 464 464 464 464 464 464 464
8.00% 696 696 696 696 696 696 696
KR4201MA3 2017-10 2312.5 778

7| ZXpAte| HE
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 302 298 293 287 279 271 262
-5.33% 279 269 257 244 231 217 202
-2.67% 207 189 171 153 135 117 99
0% 55 37 18 0 -19 -37 -56
2.67% -175 -187 -200 -214 -229 -244 -260
5.33% -454 -459 -466 -474 -483 -494 -505
8.00% -753 -754 -757 -761 -765 -771 -778
KR4301MA3 2017-10 %E312.5 714

7| ZXpAke| HE
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -712 -712 -712 -712 -713 -713 -714



-424
-182

-420
-173

-416
-165

-408 -409 -411 -413
-139 -147 -156

-131

-5.33%
-2.67%

28
40

-19

18
60
64
64

26
62

0%
2.67%
5.33%
8.00%

45

50
62

54
63

57
64
64

60
63

61

64
64

64

64

64

71¥)

ol
=

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



2 2017-09-26
2 2017-09-25

ojLAR| QI AT AR (HA-THIE)

<A

1,040.17

-1,040.17 -

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

780.13

520.09

260.04

0.00
0.00

-260.04

25.33

12.67 38.00 50.66 63.33 75.99

88.66

101

-520.09

-780.13

COF8-BRENT CRUDE FUTR JAN18

1,456.27

1,092.20

728.13

364.07

0.00

0.00
-364.07

28.05

14.03 42.08 56.10 70.13 84.15

98.18

112

.32

.20



-728.13

-1,092.20

-1,456.27

HOX7-NY Harb ULSD Fut Nov17

692.87

519.65

346.43

173.22

0.00

pd

.00

0.45 0.91 1.%81 2.26 2.72 3.17 3.62

-173.22

-346.43

-519.65

-692.87

KR4175MA0008-2017-10 E2{ M=

735.74

551.80

367.87

183.93

-367.87

-551.80

~

.00

282.98 565.95 84893 1,131.90.1,414.88 1,697.85 1,980.83 2,263.80

AN

AN

N



-735.74 |

NGX7-NATURAL GAS FUTR Nov17

1,448.20 /
1,086.15 /
724.10 /
362.05
& /
=
T 000 . . : : : . .
e 000 076 151 2.%02 378 453 529 604
362.05 /
724.10 /
-1,086.15

-1,448.20

XBX7-GASOLINE RBOB FUT Nov17

525.70 /
350.47 /
175.23
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.41 0.82 1.%63 2.04 2.45 2.85 3.26

-350.47 /
-525.70

-700.93




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

CLX7 WTI CRUDE FUTURE Nov17 83

COF8 BRENT CRUDE FUTR JAN18 117
HOX7 NY Harb ULSD Fut Nov17 55
KR4175MAOQ 2017-10 S M2 59
NGX7 NATURAL GAS FUTR Nov17 116
XBX7 GASOLINE RBOB FUT Nov17 56

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

769



| 2017-09-26

J|Z=9 2017-09-25
O 12| T QI A B2 A B (1Y H-TH

e
[=]
=

<A

402.11

268.08

134.04

0.00

-134.04

-268.08

-402.11

-536.15

273.35

205.01

136.68

68.34

0.00

-68.34

w/tsd

{7152

BOZ7-SOYBEAN OIL FUTR DEC17

0.00

8.56

17.11 25.67 34.22 42.78 51.33

59.89

68

CTZ7-COTTON NO.2 FUTR DEC17
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