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2017-10-10
2017-09-29

Mt {715 dH M= 79 0 79 HU
ol {5 H M= 1,985 0 1,985 FLy
2. B7|AHe| &7 E
KR4101MC0005-2017-12 B A L|200X| =M S
1,985.31
1,488.98
992.66
496.33
3
T 000 . . . . . . .
?{5 0.00 79.41 158.83 238.24 317.65 397.06 476.48 555.89 635.30
-496.33
-992.66
-1,488.98
-1,985.31 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ a=ql
KR4101MC012017-12 A L|200K|=M = 158
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -158 -158 -158 -158 -158 -158 -158
-5.33% -105 -105 -105 -105 -105 -105 -105
-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% 105 105 105 105 105 105 105
8.00% 158 158 158 158 158 158 158
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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 1,042

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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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 419

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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Al 2017-10-10
714 2017-09-29

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,104 0 1104

VGZ7-EURO STOXX 50 DEC17

1,103.74
827.81
551.87
275.94
=
=
:;E 0-00 T T T 1 T T T
?{E 0.00 887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00
-275.94
-551.87
-827.81
-1,103.74 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGZ7 EURO STOXX 50 DEC17 88
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )
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e 27133

il
A 7red o

1,706 0 1,706 Uy

HCV7-H-SHARES IDX FUT Oct17

1,184.72
789.81
394.91
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,726.50 5,453.00 8,179.50,#0,906.0013,632.5016,359.0019,085.5021,812.00
-394.91
-789.81
-1,184.72
-1,579.63 -
712
MHCV7-MINI H-SHR IDX Fut Oct17
126.34
94.75
63.17
31.58
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,726.50 5,453.00 8,179.50,10,906.0013,632.5016,359.0019,085.5021,812.00
-31.58




-63.17

-94.75
-126.34 -
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)

112



ZA|Y  2017-10-10
J|&Y  2017-09-29

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 57,550
7| Z=Xpeke] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 19944 19799 19587 19306 18957 18542 18,066
533% 18856 18298 17,658 16950 16,183 15,368 14,512
267% 14342 13249 12138 11012 9876 8731 7,579
0% 3469 2324 1167 0 -1174 2,354 -3,538
267%  -13762  -14436  -15188  -16004  -16874  -17787  -18738
533%  -34557  -34790  -35107  -35504  -35978  -36522  -37,129
800%  -56509  -56559  -56649  -56787  -56982  -57236  -57,550
KR4201MA3 2017-10 2315 1,046
7| Z=Xpete] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 310 308 305 301 296 290 283



-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%

297
237
69
-226
-606
-1,019

289
218
46
-242
-612
-1,020

280
199
23
-259
-621
-1,023

KR4301MA3 2017-10 %3125

-25.00%

-42,346
-24,478

-7,983
1,417
3,277
3,368
3,369

-16.67%
-42,347
-24,529

-8,390
959
3,193
3,365
3,369

7| Z=Xpete] HEd

-8.33%
-42,349
-24,607

-8,819
486
3,075
3,357
3,369

269
179

0

-277
-631
-1,027

0%
-42,355
-24,713

-9,265
0
2,922
3,342
3,368

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

257
159
-23
-296
-642
-1,032

8.33%

-42,367
-24,851

-9,725
-495
2,735
3,315
3,367

243
139
-46
-316
-655
-1,038

16.67%
-42,388
-25,017
-10,196
-998
2,516
3,274
3,363

229
118
-69
-336
-668
-1,046
42,419
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2. B7|AIHO| 2YRE

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

15,008.96
11,256.72
7,504.48
3,752.24
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T 000 . . . . . . .
e 000 7941 15883 238.24 317.65 397.06 47648 555.89 635.30
3,752.24
7,504.48
111,256.72
-15,008.96 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101MCO12017-12 FAL|200K| 4 2 1,196
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1196  -1196  -119%  -119%  -119 -1,196 -1,196
-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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ETFADIEY H 2| X|SEHSHT

e I
I Q5 Ao

= 0 0 0 ELy
= 4,924 0 4,924 LY

2. B7|AIHO| 2YRE

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

3,692.68
2,461.79
1,230.89
=
T 000 . . . . : . :
e 0.00 7941 15883 238.24 317.65 397.06 476.48 55589 635.30
11,230.89
2,461.79
3,692.68
4,923.58 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101MCO01 2017-12 RAT200X| 4 A2 392
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -392 -392 -392 -392 -392 -392 -392
-5.33% -261 -261 -261 -261 -261 -261 -261
-2.67% -131 -131 1131 131 1131 131 -131
0% 0 0 0 0 0 0 0
2.67% 131 131 131 131 131 131 131
5.33% 261 261 261 261 261 261 261

8.00% 392 392 392 392 392 392 392
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T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,889 0 4,889 EtL]
=4 27158 24 0 11,002 -11,002 AtLY

2. 7N He| &

12
|
P

HCV7-H-SHARES IDX FUT Oct17

3,666.78

2,444.52

1,222.26

of 0.00 2,726.50 5,453.00 8,179.50,40,906.0013,632.5016,359.0019,085.5021,812.00

-1,222.26

-2,444.52

-3,666.78

-4,889.04 -

OHHIV7-C108-HSCEI

3,484.64

2,613.48

1,742.32

871.16

or 0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00




A E
-871.16

-1,742.32

-2,613.48

-3,484.64

2,016.58

1,512.43

1,008.29

504.14

-1,008.29

-1,512.43

-2,016.58

3,484.64

2,613.48

1,742.32

871.16

-1,742.32

OHHIV7-C110-HSCEI
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-2,613.48

-3,484.64

OHHIV7-P110-HSCEI

2,016.58

1,512.43

1,008.29

504.14

0-00 T T T T

1

0.00 2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00

-504.14

-1,008.29

-1,512.43

-2,016.58
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2. Q7| A|Ee & x
KR4101MC0005-2017-12 A A 1| 200X| =M E
8,933.91
5,955.94
2,977.97
3
il 0.00 . . : . : . .
2{5 0.00  79.41 158.83 238.24 317.65 397.06 476.48 555.89 635.30
-2,977.97
-5,955.94
-8,933.91
-11,911.88 -
74
KR4201MA3125-2017-10 -2-312.5
14,453.13
10,839.84
7,226.56
3,613.28
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;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
-3,613.28 \
-7,226.56 \
-10,839.84
-14,453.13
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
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3. AlLIZIQE 2O FRHS(HIHE LIS T) (EH9]: 2y Bh2))
2.529E+11 UBCSFXC1 INDEX_2 1,498
7| KA WS
714 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,498 -1,498 -1,498 -1,498 -1,498 -1,498 -1,498
-5.33% -999 -999 -999 -999 -999 -999 -999
-2.67% ‘ -499 -499 -499 -499 -499 -499 -499
0% 0 0 0 0 0 0 0
2.67% 499 499 499 499 499 499 499
5.33% 999 999 999 999 999 999 999
8.00% 1,498 1,498 1,498 1,498 1,498 1,498 1,498



2.529E+11 UBCSFXC1 INDEX_3 283

Z| =SS RO R S
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -283 -283 -283 -283 -283 -283 -283
-5.33% -189 -189 -189 -189 -189 -189 -189
-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% 189 189 189 189 189 189 189
8.00% 283 283 283 283 283 283 283
2.529E+11 UBCSFXC1 INDEX_4 162
7| EXpAS| HEN |
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -162 -162 -162 -162 -162 -162 -162
-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% 162 162 162 162 162 162 162
2.529E+11 UBCSFXC1 INDEX_5 243

Z|=SA RO
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -243 -243 -243 -243 -243 -243 -243
-5.33% -162 -162 -162 -162 -162 -162 -162
-2.67% -81 -81 -81 -81 -81 -81 -81
0% 0 0 0 0 0 0 0
2.67% 81 81 81 81 81 81 81
5.33% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243
KR4101MC0 2017-12 R AL|200K|$=M 2 949

Z| =SS RO R S
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -949 -949 -949 -949 -949 -949 -949
-5.33% -633 -633 -633 -633 -633 -633 -633
-2.67% -316 -316 -316 -316 -316 -316 -316
0% 0 0 0 0 0 0 0
2.67% 316 316 316 316 316 316 316
5.33% 633 633 633 633 633 633 633
8.00% 949 949 949 949 949 949 949
KR4201MA3 2017-10 2312.5 1,010

ZESNEC

742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 350 348 344 339 333 326 317
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-2.67%
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2.67%

5.33%

8.00%

7424
-8.00%
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-242
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-992
KR4301MA3 2017-10 %3125

-25.00%
-722
-418

-5.33%

-2.67%
0%
2.67%
5.33%
8.00%
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24
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233
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-16.67%
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16
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57
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213
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-267
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7| Z=Xpete] HEd

-8.33%
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8
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0
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-623
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0%
-723
-422
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0
50
57
57
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-296
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-1,000
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-41
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-1,005
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25.00%
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e A 0 0 0

#7t5d =4 0 0 0 ALY

F5H  ME 41,636 0 41,636

S7t5H =4 0 90,898 -90,898 L]
=

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR

12,872.39

8,581.59

4,290.80

.00

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

-4,290.80

-8,581.59

-12,872.39

-17,163.18

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

21,214.36

14,142.91

7,071.45

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

-7,071.45 \
-14,142.91 \
-21,214.36
-28,285.82
73
SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR
12,872.39
8,581.59
4,290.80
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
-4,290.80 /
-8,581.59 /
-12,872.39
-17,163.18
73
SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR
21,214.36
14,142.91
7,071.45
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
-7,071.45 /
-14,142.91 /
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-21,214.36 |

-28,285.82

VGZ7-EURO STOXX 50 DEC17

41,635.82

31,226.87

20,817.91

10,408.96

0.00
0.00

-10,408.96

T T T

887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

-20,817.91

-31,226.87

-41,635.82 -

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

ol &= (VaR : 99% M 2| +F, 10U 7| F)
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ojLAR| QI AT AR (HA-THIE)

<A

941.80

w/tsd

{7152

CLX7-WTI CRUDE FUTURE Nov17

706.35

470.90

235.45

0.00

-235.45

.00

12.89

25.78 38.67 51.56 64.45 77.34

90.23

-470.90

-706.35

-941.80 -

1,108.92

739.28

369.64

0.00

-369.64

0.

COF8-BRENT CRUDE FUTR JAN18

DO

14.23

28.46 42.69 56.92 71.15 85.38

99.61

12

.84



-739.28 //
-1,108.92
-1,478.56
7H4
HOX7-NY Harb ULSD Fut Nov17
699.90 /
524.92 /
349.95 /
174.97 /
0-00 T T T T T T 1
0.00 0.46 0.91 I.MSZ 2.28 2.73 3.19 3.64
-174.97 /
-349.95 /
-524.92
-699.90
7t4
KR4175MA0008-2017-10 EH2{ME
916.40
687.30 \
458.20 \
229.10 \
0-00 T T T T T T 1
0.00  286.38 572.75 859.13 1,145.50.1,431.88 1,718.25 2,004.63 2,291.00
-229.10 \
-458.20 \
-687.30 \




-916.40 |

NGX7-NATURAL GAS FUTR Nov17

1,377.27 /
1,032.95 /
688.64 /
344.32
& /
=
T 000 . . : : : . .
e 000 076 151 2.%02 378 453 529 604
344.32 /
688.64 /
-1,032.95

-1,377.27

XBX7-GASOLINE RBOB FUT Nov17

696.88 /
522.66 /
348.44 /
174.22
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

-348.44 /
-522.66

-696.88




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

CLX7 WTI CRUDE FUTURE Nov17 75

COF8 BRENT CRUDE FUTR JAN18 118
HOX7 NY Harb ULSD Fut Nov17 56
KR4175MAOQ 2017-10 S M2 73
NGX7 NATURAL GAS FUTR Nov17 110
XBX7 GASOLINE RBOB FUT Nov17 56

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