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Z
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%5 0.00 81.65 163.30 24495 7326.60 408.25 489.90 571.55 653.20
-510.31
-1,020.63
-1,530.94
-2,041.25 -
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3. A28 29 FEHE (FCH2 HU 4T (EH9]: 2 Bh2))
KR4101MCO0(2017-12 F A I|200K| =M= 163
7| £AH S| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -163 -163 -163 -163 -163 -163 -163
-5.33% -109 -109 -109 -109 -109 -109 -109
-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% 109 109 109 109 109 109 109
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A7 71EH |
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2. WI|MH-e| o=

VGZ7-EURO STOXX 50 DEC17
1,115.39

836.55

557.70

278.85

E’ 0-00 T T T 1 T T T
2& 0.00 897.00 1,794.00 2,691.00,3,588.00 4,485.00 5,382.00 6,279.00 7,176.00
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HCV7-H-SHARES IDX FUT Oct17
1,650.04
1,237.53
825.02
412.51
Zi
=
;’ 0-00 T T T 1 T T T
%5 0.00 2,847.25 5,694.50 8,541.75,1,389.0014,236.2517,083.5019,930.7522,778.00
-412.51
-825.02
-1,237.53
-1,650.04 -
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MHCV7-MINI H-SHR IDX Fut Oct17
132.02
99.02
66.01
33.01
Z
i[ 0.00 T T T 1 T T T
%5 0.00 2,847.25 5,694.50 8,541.75_,41,389.0014,236.2517,083.5019,930.7522,778.00
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HHES R (FA=8-1id)
1 A=A
(TH|- e arR)
T= Hefofd A e Of==(1) =) w=ZX[MH(1-2) H|
Al S5 |8M 61,580 41,016 20,563 | &L
A i IR = 2| 0| 1465156 -1,465,156 XY
2. M7|A| ™| &l x
KR4201MA3125-2017-10 £312.5
799,843.75
599,882.81
399,921.88
199,960.94
=3
=
:I 0.00 T T T L, T T T
2{5 0.00  78.13 156.25 234.38 312.50\_390.63 468.75 546.88 625.00
-199,960.94
-399,921.88
-599,882.81
-799,843.75
74
KR4201MB3223-2017-11 £322.5
40,312.50
30,234.38
20,156.25
10,078.13
=
=
E—E 0.00 T T T L) T T T
3{5 0.00 80.63 161.25 241.88 322.50N\_403.13 483.75 564.38 645.00




-10,0/8.13
-20,156.25
-30,234.38
-40,312.50
7%
KR4301MA3124-2017-10 3£312.5
625,000.00
468,750.00
312,500.00
156,250.00
=l
g—[ O-OO T T T 1 T T T 1
%5 0.00 78.13 156.25 234.38 31250 390.63 468.75 546.88 625.00
-156,250.00
-312,500.00
-468,750.00
-625,000.00 -
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3. AlLZ|2E 2o PEHS @A LAY (Er9l: ey Bh2l)
KR4201MA3:2017-10 =312.5 66,773
7| ZApAO| S
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 34,863 34,863 34,863 34,862 34,860 34,856 34,848
-5.33% 34,540 34,391 34,218 34,027 33,819 33,598 33,365
-2.67% 22,120 22,029 21,915 21,778 21,621 21,447 21,257
0% 1 1 1 0 -1 -4 -10
2.67% -22,257 -22,257 -22,257 -22,257 -22,257 -22,257 -22,257
5.33% -44,515 -44,515 -44,515 -44,515 -44,515 -44,515 -44,515
8.00% -66,773 -66,773 -66,773 -66,773 -66,773 -66,773 -66,773
KR4201MB3:2017-11 =322.5 2,656
ESREEEE




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,251 1,218 1,179 1,134 1,084 1,031 974
-5.33% 1,109 1,048 982 913 842 769 694
-2.67% 797 713 629 543 457 371 285

0% 262 175 88 0 -88 -176 -264
2.67% -493 -563 -636 -712 -790 -869 -950
5.33% -1414 -1,458 -1,509 -1,564 -1,625 -1,688 -1,755
8.00% -2,432 -2,455 -2,484 -2,519 -2,560 -2,606 -2,656

KR4301MA3:2017-10 £3125 24,935
7| EAHLO] HEY

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -24,935 -24,935 -24,935 -24,935 -24,935 -24,935 -24,935
-5.33% -7,554 -7,567 -7,588 -7,615 -7,651 -7,695 -7,747
-2.67% -1 -4 -10 -19 -34 -54 -81

0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
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= LIS d ME 15,024 0 15,024 | EHLY
2. WI|A|-L &=
KR4101MC0005-2017-12 A A I| 200X| =M E
15,023.60
11,267.70
7,511.80
3,755.90
&
;rﬁ 0.00 T T T ( T T T
2{5 0.00 81.65 163.30 24495 7326.60 408.25 489.90 57155 653.20
-3,755.90
-7,511.80
-11,267.70
-15,023.60 -
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3. AlLtE|E 2R ZHEE E M 4T H) Cho|: oFel)
KR4101MCO0(2017-12 ZA L 200K | =M= 1,200
7| EXHAO| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,200 -1,200 -1,200 -1,200 -1,200 -1,200 -1,200
-5.33% -800 -800 -800 -800 -800 -800 -800
-2.67% -400 -400 -400 -400 -400 -400 -400
0% 0 0 0 0 0 0 0
2.67% 400 400 400 400 400 400 400
5.33% 800 800 800 800 800 800 800
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KR4101MC0005-2017-12 A TI| 200X| =M &
4,980.65
3,735.49
2,490.33
1,245.16
&
;rﬁ 0.00 T T T 1 T T T
2{5 000 8165 163.30 244.95 32660 40825 489.90 57155 653.20
-1,245.16
-2,490.33
-3,735.49
-4,980.65 -
7t4
3. ALtE| E T =ESEIHE 03 H) ThHel: 24 2R
KR4101IMCO0(2017-12 BATL|200%| =M 2 398
7| Z=RHte] HE
7+ -2500%| -1667%| -833% 0% 8.33% 16.67% 25.00%
-8.00% -398 -398 -398 -398 -398 -398 -398
-5.33% -265 -265 -265 -265 -265 -265 -265
-2.67% -133 -133 -133 -133 -133 -133 -133
0% 0 0 0 0 0 0 0
2.67% 133 133 133 133 133 133 133
5.33% 265 265 265 265 265 265 265
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4. THYAL S| HIThE MO AU (VaR : 99%4E| 41027 F) chol gt )
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2. BE7|A| R Q|

A {7tsd |[ME: 0 0 0| &Ly
M FtEH |2 0 0 0| &Ly
A FtEH (M= 6,180 0 6,180 &Ly
A e i IR = 2 0 12,969 -12,969 | ZtLY
E=O| X
HCV7-H-SHARES IDX FUT Oct17
6,180.15
4,635.11
3,090.07
1,545.04
0-00 T T T ( T T T
0.00 2,847.25 5,694.50 8,541.75,41,389.0014,236.2517,083.5019,930.7522,778.00
-1,545.04
-3,090.07
-4,635.11
-6,180.15 -
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OHHIV7-C108-HSCEI
4,084.52
3,063.39
2,042.26
1,021.13

0.00
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-3,063.39

-4,084.52
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1,200.05
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-1,200.05

-1,800.07

-2,400.09

4,084.52

3,063.39
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1,021.13

-1,021.13
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N

N

OHHIV7-C110-HSCEI

.00 2,750.00 5,500.00 8,250.00 11,000.0013,750.0016,500.0019,250.0022,000.00

OHHIV7-P108-HSCEI

.00  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00
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OHHIV7-C1C HSCEI 327
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9,185.63

6,123.75
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-3,061.88

-6,123.75

-9,185.63
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%5 0.00 78.13 156.25 234.38 312.50%\_390.63 468.75 546.88 625.00
-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
Zi
g—[ 0-00 T T T 1 T T T 1
%5 0.00 78.13 156.25 234.38 7312.50 390.63 468.75 546.88 625.00
-2,832.03
-5,664.06
-8,496.09
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3. A2 29 PRSI CH2 MUY TY) (EH9l:84Btl)
2.5287E+11 UBCSFXC1 INDEX_2 1,500
7| £AHLO| S
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,500 -1,500 -1,500 -1,500 -1,500 -1,500 -1,500
-5.33% -1,000 -1,000 -1,000 -1,000 -1,000 -1,000 -1,000
-2.67% -500 -500 -500 -500 -500 -500 -500
0% 0 0 0 0 0 0 0
2.67% 500 500 500 500 500 500 500
5.33% 1,000 1,000 1,000 1,000 1,000 1,000 1,000




8.00% 1,500 1,500 1,500‘ 1,500‘ 1,500 1,500 1,500
2.5287E+11 UBCSFXC1 INDEX_3 284

7| =R S
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -284 -284 -284 -284 -284 -284 -284
-5.33% -189 -189 -189 -189 -189 -189 -189
-2.67% -95 -95 -95 -95 -95 -95 -95
0% 0 0 0 0 0 0 0
2.67% 95 95 95 95 95 95 95
5.33% 189 189 189 189 189 189 189
8.00% 284 284 284 284 284 284 284
2.5287E+11 UBCSFXC1 INDEX_4 162

7| =R S
74 -25.00%| -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
2.5287E+11 UBCSFXC1 INDEX_5 243

7| =Rt S
74 -25.00%| -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
KR4101MCO0(2017-12 [ AT 200K| =M= 978

7| =R S
74 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -978 -978 -978 -978 -978 -978 -978
-5.33% -652 -652 -652 -652 -652 -652 -652
-2.67% -326 -326 -326 -326 -326 -326 -326
0% 0 0 0 0 0 0 0
2.67% 326 326 326 326 326 326 326
5.33% 652 652 652 652 652 652 652
8.00% 978 978 978 978 978 978 978
KR4201MA3:2017-10 3312.5 1,207

7| =Xl BiE Y




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 630 630 630 630 630 630 630
-5.33% 624 621 618 615 611 607 603
-2.67% 400 398 396 394 391 388 384

0% 0 0 0 0 0 0 0
2.67% -402 -402 -402 -402 -402 -402 -402
5.33% -804 -804 -804 -804 -804 -804 -804
8.00% -1,207 -1,207 -1,207 -1,207 -1,207 -1,207 -1,207

KR4301MA3:2017-10 £3125 452
7| EAHLO] HEY

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -452 -452 -452 -452 -452 -452 -452
-5.33% -137 -137 -138 -138 -139 -139 -140
-2.67% 0 0 0 0 -1 -1 -1

0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
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A FtEH (M= 48,353 0 48,353
A 5 |24 0 102,644 -102,644 | &t Q)

BN 29 RE

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR
19,395.72

14,546.79

9,697.86

4,848.93

E’ 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

-4,848.93

-9,697.86

-14,546.79

-19,395.72

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

31,926.45

23,944.84

15,963.23

7,981.61

~— 0.00 T T T 1 T T T
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<

0.

DO 881.25 1,762.50 2,643.75 3,52M6.25 5,287.50 6,168.75 7,050.00

-7,981.61

-15,963.23

-23,944.84

-31,926.45

SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR

19,395.72

14,546.79

9,697.86

4,848.93

0.

-4,848.93

-9,697.86

-14,546.79

-19,395.72

31,926.45

23,944.84

15,963.23

7,981.61

-7,981.61

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

SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR

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
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-15,963.23 /

-23,944.84 /

-31,926.45

VGZ7-EURO STOXX 50 DEC17

48,352.99 /
36,264.74

24,176.50 /
12,088.25

& /
3 0.00

2& 0.00 897.00 1,794.00 2,691.00,3,588.00 4,485.00 5,382.00 6,279.00 7,176.00

-12,088.25 /
-24,176.50

-36,264.74 /

-48,352.99

3. AUE|2E £ =HS (KL Y=Y
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
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S e

CLX7-WTI CRUDE FUTURE Nov17

697.12

464.75

232.37

0.00

-232.37

12.73

25.46 38.19 50.92 63.65

76.38

89.11

101

-464.75

-697.12

-929.50 -

COF8-BRENT CRUDE FUTR JAN18

1,097.42

731.62

365.81

0.00

2CC 01

.00

14.09

28.18 42.27

56.36 70.45

84.54

98.63

112

.84

72



-30D0.01

-731.62

-1,097.42

-1,463.23

HOX7-NY Harb ULSD Fut Nov17

676.44

507.33

338.22

169.11

pd

.00 0.44 0.88 1.%76 2.20 2.64 3.08 3.52

-507.33

-676.44

KR4175MA0008-2017-10 B ME

™

681.12

N

454.08

~

.00 283.80 567.60 851.40 1,13N9.00 1,702.80 1,986.60 2,270.40

N

N



-681.12 \

-908.16

NGX7-NATURAL GAS FUTR Nov17

1,320.18 /

990.13 /

660.09 /

330.04 /

5.78

0-00 T T T T T T 1
0.00 072 1.45 2.%89 361 434 506
-330.04 /
-660.09 /
-990.13
-1,320.18

XBX7-GASOLINE RBOB FUT Nov17

171.57 /

0.00 T T T T T T
0.00 0.40 0.80 1.%59 1.99 2.39 2.78

3.18

-171.57 /

-343.15 /

-514.72

-686.29



3. ALt 20 FEHERIHA M0 AZ ) (Ehgl: it gl)
CLX7 WTI CRUDE FUTURE Nov17 74
COF8 BRENT CRUDE FUTR JAN18 117
HOX7 NY Harb ULSD Fut Novl7 54
KR4175MA012017-10 Efe{ M= 73
NGX7 NATURAL GAS FUTR Novl7 106
XBX7 GASOLINE RBOB FUT Novl7 55
4. THEALE Q| A|TiA A A2 (VaR : 99%AE 4%, 102 7| F) (Etgl: st gl)
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O ZXN A AZ A E (Xl H-THY )

Qt5H  |M

f7t5d |

BOZ7-SOYBEAN OIL FUTR DEC17

389.09

259.39

0.00

8.28 16.56 24.83 33.11 41.39

49.67

57.94

-259.39

-389.09

-518.79 -

CTZ7-COTTON NO.2 FUTR DEC17

0.00

17.24 34.48 51.71

68.95 86.19

103.43

120.66

137

.90



698.50

262.00

-00.0Z /
-137.65 /
-206.47
-275.29
7424
CZ7-CORN FUTURE DEC17
1,455.27 /
1,091.45 /
727.63 /
363.82
& /
=
fvr O'OO T T T T T T 1
2 0.00 8731 17463 26194 34925 43656 523.88 611.19
363.82 /
727.63 /
-1,091.45
-1,455.27
7424
KCZ7-COFFEE 'C' FUTURE DEC17
294.36 //
196.24 /
98.12
-IE /
=
:;E 0-00 T T T T T T 1
2 000 3275 6550 9825 13100 16375 196.50 229.25
98.12 /
-196.24 /




-294.36

-392.48

340.56

255.42

170.28

-170.28

-255.42

-340.56

-166.14

-221.53

KR4175MA0008-2017-10 B M=

~

.00

283.80 567.60 851.40 1,13'%\

1,419.00 1,702.80 1,986.60 2,270.40

KWZ7-KC HRW WHEAT FUT DEC17

e

.00

107.81 215.63 323.44 _7431.25

539.06

646.88

754.69

862.50

e

pd




SBH8-Sugar #11 (WORLD) MAR18

429.76
322.32 /
214.88 /

107.44 /

0.00 : : : / : : .
000 354  7.09 10M17 1771 2126 2480 2834
-107.44

-214.88 /

-322.32 /

-429.76

SMZ7-SOYBEAN MEAL FUTR DEC17

143.60 /
0-00 T T T T T T 1
0.00  79.05 158.10 237.15 31620 39525 47430 55335 632.40




SX7-SOYBEAN FUTURE NOV17

822.06 /

548.04 /

274.02
& /
=

E’ 0-00 T T T T T
2{5 0.00 241.50 483.00 724.50 66.00 1,207.50 1,449.00 1,690.

50 1,932.00

-274.02 /

-548.04 /

-822.06

-1,096.08

WZ7-WHEAT FUTURE(CBT) DEC17

465.77 /

310.51 /

155.26
& /
=

L 0.00 T T T T T T
of 0.00 108.81 217.63 326.44 7435.25 544.06 652.88 761.69 870.50

-155.26 /

-310.51 /

-465.77

-621.03

3. ALE|E YR ZEHSEIHEL0 LS A)
BOZ7 SOYBEAN OIL FUTR DEC17



c1z7 COTTON NO.2 FUTR DEC17

cz7 CORN FUTURE DEC17

KCZ7 COFFEE 'C' FUTURE DEC17
KR4175MA012017-10 EH M=

KWZ7 KC HRW WHEAT FUT DEC17
SBH8 Sugar #11 (WORLD) MAR18
SMz7 SOYBEAN MEAL FUTR DEC17
SX7 SOYBEAN FUTURE NOV17
wWZ7 WHEAT FUTURE(CBT) DEC17

4. iP 4 F| = H Y-S H(VaR : 99% L E|+F, 102 7| F)

22

116

31

27

18

34

46

88

50

=
o

514




