2017-10-13

oll

SAl
7

2017-10-12

KK

ME|+F,10Y7|F)

oo d=H(VaR : 99%

4. P4 =2



201

7-10-13

2017-10-12

g 5 |He 0 0 e
=A #t5d  |[M= 2,056 0 2,056 | Z LK
LTI S
KR4101MC0005-2017-12 I A 1| 200X| =M E
2,056.25
1,542.19
1,028.13
514.06
Z
;r‘ O-OO T T T 1 T T T
%5 0.00 82.25 164.50 246.75 7329.00 411.25 493.50 575.75 658.00
-514.06
-1,028.13
-1,542.19
-2,056.25 -
7}
3. A28 29 FEHE (FCH2 HU 4T (EH9]: 2 Bh2))
KR4101MCO0(2017-12 F A I|200K| =M= 164
7| £AH S| HE Y
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -164 -164 -164 -164 -164 -164 -164
-5.33% -109 -109 -109 -109 -109 -109 -109
-2.67% -55 -55 -55 -55 -55 -55 -55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 109 109 109 109 109 109 109




8.00% 164 164 164 164| 164 164 164
4. THYAL S| HIThE MO AU (VaR : 99%4E| 41027 F) choluatel)

100



SAY  2017-10-13
7|12 2017-10-12

! x|%

| x|

2. WI|MH-e| o=

A
=)
y::
2
[0

3. ALE|2E £YFTHSE[HE L0 LS A)
SWMXWOOC A $tMXWO 0|2[S170822 1,0

* U 2lA3 WO ZS FHO 02420 A0 LIBXITH ABEIUS

ul
(0]

4. P4 F| = Ho Y-S H(VaR : 99% L E|+F, 10U 7| F)

=
H0
1=
o
o

YR 2|23 HEO| Z2 FFo| o2{F0| A0 LHEX|ZH AHEEIUS



SAY  2017-10-13
7|12 2017-10-12

SMARTE = ZES

2 EHCSIS004 &

{2 cy A
M PNES A2 0 0 0|Z&tQ|
= x| 2= At 5,301 0 5,301 | At Q|
2. M7|A| ™| &l x
3. AlLI2|E &9l X HF (XL &40 d=H) (TH-EHTER)
SWCSI50000 A1$+CSI5S000|24S170908 427
*UE 2[AT WHO| HAL FHO| o{2{Z0| A0 HEX|7I AHEEIYUS
4. OpPYAHEO| L&A d=M(VaR : 9% L E|+F, 10U 7| F) (THR|:EHTERI)
370

g B|A3 BEO| FP

F30f of2{ =0

U L EX[7F ALEEIA S



SAY  2017-10-13
7|12 2017-10-12

A7 71EH |

A 7/rEd |

2. WI|MH-e| o=

VGZ7-EURO STOXX 50 DEC17
1,312.32

984.24

656.16

328.08

E’ 0-00 T T T 1 T T T
2& 0.00 899.75 1,799.50 2,699.25,3,599.00 4,498.75 5,398.50 6,298.25 7,198.00

-328.08

-656.16

-984.24

-1,312.32 -

3. MLIE|2E £FZHS(Z L0 L SH)

ool

VGZ7 EURO STOXX 50 DEC17 105

o)
£
i
2
o

4. IHS 4 F| It YdFH(VaR : 99% L E|+F, 102 7| F)

=
H0
s
o
[Ho

1

I



2017-10-13
2017-10-12

8715

2

[

Y

HCV7-H-SHARES IDX FUT Oct17

1,667.34

1,250.50

833.67

416.83

0.00 T T T f T T T
0.00

-416.83

-833.67

-1,250.50

2,877.50 5,755.00 8,632.50,41,510.0014,387.5017,265.0020,142.5023,02

-1,667.34 -

MHCV7-MINI H-SHR IDX Fut Oct17

100.07

66.71

33.36

0.00 T T T T T T

22 2.

.00 2,877.50 5,755.00 8,632.50,41,510.0014,387.5017,265.0020,142.5023,02

0.00

0.00



-35.50

-66.71

-100.07

-133.42 -

ol

133

11

H-SHARES IDX FUT Octl17

HCV7

MINI H-SHR IDX Fut Octl17

MHCV7

ol

10 42U (VaR : 99%A1 2|4 Z,1047|F)

118



2017-10-13
2017-10-12

8715

2

[

Of<=(1)
M 0

Of &= (2)
167,896

T M(1-2)

-167,896

7t5d

rx
o

206,029

-206,029

40,312.50

30,234.38

20,156.25

10,078.13

0.00

-10,078.13

-20,156.25

-30,234.38

-40,312.50

63,618.75

47,714.06

31,809.38

15,904.69

0.00

0.

0.

KR4201MB3223-2017-11 &322.5

DO

80.63

161.25 241.88 322.50%_403.13

483.75

564.38

645

KR4201MB3256-2017-11 325

DO

81.25

162.50 243.75 325.00%_406.25

487.50

568.75

65(

.00

.00




-15,904.69
-31,809.38
-47,714.06
-63,618.75
74
KR4201MB3272-2017-11 2327.5
102,098.13
76,573.59
51,049.06
25,524.53
=
3l 0.00 . . : . : : J
?{5 000 81.88 163.75 245.63 327.50~_409.38 49125 573.13 655.00
-25,524.53
-51,049.06
-76,573.59
-102,098.13
7}
3. AlL2|e Y 2ol RS thA Mol AT (29l 22)
KR4201MB3;2017-11 2322.5 2,749
7| Z=XpALO| HH 5
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,364 1,328 1,285 1,237 1,185 1,130 1,071
-5.33% 1,197 1,132 1,064 993 920 845 769
-2.67% 842 757 672 587 501 416 330
0% 250 167 84 0 -85 -170 -255
2.67% -560 621 -687 756 -828 902 978
533% 1,521 -1,557 -1,599 1,647 -1,700 1,757 1,818
8.00% -2.564 -2,581 2,603 2,632 -2.666 2,705 2,749
KR4201MB3;2017-11 2325 4,164
7| ZEZXpALO| HF




714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,893 1,846 1,790 1,724 1,652 1,573 1,488
-5.33% 1,690 1,599 1,502 1,399 1,292 1,182 1,068
-2.67% 1,226 1,098 968 838 707 575 443

0% 406 271 136 0 -136 -272 -409
2.67% -770 -879 -993 -1,111 -1,231 -1,355 -1,480
5.33% -2,217 -2,286 -2,364 2,450 -2,543 -2,641 -2,745
8.00% -3,821 -3,855 -3,900 -3,954 -4,016 -4,087 -4,164

KR4201MB3.2017-11 &327.5 6,388
7| EAHLO] HEY

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,649 2,589 2,514 2,425 2,323 2,210 2,087
-5.33% 2,401 2,276 2,137 1,988 1,831 1,667 1,497
-2.67% 1,796 1,604 1,407 1,207 1,005 801 595

0% 659 439 220 0 -220 -439 -659
2.67% -1,059 -1,251 -1,447 -1,648 -1,851 -2,058 -2,266
5.33% -3,255 -3,384 -3,528 -3,682 -3,846 -4,017 -4,195
8.00% -5,751 -5,820 -5,907 -6,008 -6,123 -6,250 -6,388

4. THYAEO| A/THA 0| AFA(VaR : 99%AIZ|HF,1007|F) (EH9] 24 Bh2))

[
w
[
o]
=t




2 2017-10-13
2017-10-12

ETFAOIE K| X| 585 ™

3873

[

e tza M2 0 0 OER
=A #t5d  |[M= 5017 0 5017 FU
BE7| A el £YRE
KR4101MC0005-2017-12 I A 1| 200X| =M E
5,017.25
3,762.94
2,508.63
1,254.31
Zi
;r‘ O-OO T T T 1 T T T
%5 0.00 82.25 164.50 246.75 7329.00 411.25 493.50 575.75 658.00
-1,254.31
-2,508.63
-3,762.94
-5,017.25 -
7%
VWL ELIEE T RS FO=LT) Tl ot )
KR4101MCO0(2017-12 FAL|200K| =M= 400
7| £ HEN
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -400 -400 -400 -400 -400 -400 -400
-5.33% -267 -267 -267 -267 -267 -267 -267
-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% 267 267 267 267 267 267 267




8.00% 400 400/ 400 400| 400 400/ 400/
4. o4 EF0| ZHEHo =AU (VaR : 9% E|+F, 10| E) CHe{- = 2HR)



2 2017-10-13
2017-10-12

2. BE7|A| R Q|

A {7tsd |[ME: 0 0 0| &Ly
M FtEH |2 0 0 0| &Ly
A FtEH (M= 6,245 0 6,245 Uy
A e i IR = 2 0 12,942 -12,942 | &t}
E=O| X
HCV7-H-SHARES IDX FUT Oct17
6,244.96
4,683.72
3,122.48
1,561.24
0-00 T T T ( T T T
0.00 2,877.50 5,755.00 8,632.50,41,510.0014,387.5017,265.0020,142.5023,020.00
-1,561.24
-3,122.48
-4,683.72
-6,244.96 -
74
OHHIV7-C108-HSCEI
4,076.09
3,057.07
2,038.05
1,019.02

0.00




zz 0.00 2,700.00 5,400.00 8,100.00 10,800.0013,500.0016,200.0018,900.0021,600.00
-1,019.02 \
-2,038.05 \
-3,057.07
-4,076.09
74
OHHIV7-C110-HSCEI
1,796.36
1,197.57
598.79
&
=
;E 0-00 T T T T T T 1
2{5 0.00 2,750.00 5,500.00 8,250.00 11,000.0613,750.0016,500.0019,250.0022,000.00
-598.79 \
-1,197.57 \
-1,796.36 \
-2,395.14
7t
OHHIV7-P108-HSCEI
3,057.07
2,038.05
1,019.02
&
=
E—E 0-00 T T T T T T 1
2{5 0.00 2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00
-1,019.02 /




-2,038.05 /

-3,057.07 /

-4,076.09
72
OHHIV7-P110-HSCEI
2,395.14
1,796.36
1,197.57
598.79
=

— OOO T T T T T T 1

?{5 0.00  2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00
-598.79 /

-1,197.57 /

-1,796.36

-2,395.14
7}

3. A2 29 FXHS @AM YTY) (Bl gte)
HCV7 H-SHARES IDX FUT Octl7 500
OHHIV7-C1C HSCEI 326
OHHIV7-C11 HSCEI 192
OHHIV7-P10 HSCEI 326
OHHIV7-P11 HSCEI 192

4. THYAMEQ| ATHZ U0 LIA(VaR : 99%MZ|4F,1027|F) (Erl:43t 2l

=
N
Ul
~N



SAY 201
201

7-10-13
7-10-12

Mt e I 0 0 0| &Ly
Al LIEH (A 2,500 0 2,500 | &t Q|
A {7tsd  |[ME: 12,338 0 12,338 | &tLY
A e=sd (A 29,500 0 29,500|XtQ|
TEZ|A el &=
KR4101MC0005-2017-12 A A 5| 200X| $ME
9,253.13
6,168.75
3,084.38
=3
;rﬁ 0.00 T T T N T T T
?15 0.00 82.25 16450 246.75 7329.00 411.25 49350 575.75 658.00
-3,084.38
-6,168.75
-9,253.13
-12,337.50 -
74
3. AlLI2|E &l XHF(X|CE=4 o3 H) (TH|-283HR)
2.5287E+11 UBCSFXC1 INDEX 2 1,501
7| Z=X2te| HEd
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,501 -1,501 -1,501 -1,501 -1,501 -1,501 -1,501
-5.33% -1,001 -1,001 -1,001 -1,001 -1,001 -1,001 -1,001
-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% 1,001 1,001 1,001 1,001 1,001 1,001 1,001
8.00% 1,501 1,501 1,501 1,501 1,501 1,501 1,501
2.5287E+11 UBCSFXC1 INDEX_3 284

7| Z=ERFLEL| N =
7= -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

2 |a=ae ] Bl
7= -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

Z g Blsa
7= -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
2.5287E+11 UBCSFXC1 INDEX_6 203

Z g Blsa
7t -25.00%| -16.67%|  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -203 -203 -203 -203 -203 -203 -203
-5.33% -135 -135 -135 -135 -135 -135 -135
-2.67% -68 -68 -68 -68 -68 -68 -68
0% 0 0 0 0 0 0 0
2.67% 68 68 68 68 68 68 68
5.33% 135 135 135 135 135 135 135
8.00% 203 203 203 203 203 203 203
KR4101MCO(2017-12 R AT|200K| &M & 984




74 -25.00%| -16.67% 8.33% 16.67% 25.00%
-8.00% -984 -984 -984 -984 -984
-5.33% -656 -656 -656 -656 -656
-2.67% -328 -328 -328 -328 -328

0% 0 0 0 0 0

2.67% 328 328 328 328 328
5.33% 656 656 656 656 656
8.00% 984 984 984 984 984

4. IH 4 F| ZIt= 2ol d=H(VaR : 9% M E|+F 2He)




SAIY  2017-10-13
|=  2017-10-12

Mt /7t5dH  |ME 0 0 0
Mt f715H |24 0 0 0|ZtQ|
A FtEH (M= 48,940 0 48,940
A 5 |24 0 103,656 -103,656 | &t Q)

BN 29 RE

SX5E10C350-OESXV7-C3500 EURO STOXX 50 Price EUR
19,567.18

14,675.39

9,783.59

4,891.80

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

-4,891.80

-9,783.59

-14,675.39

-19,567.18

SX5E10C352-OESXV7-C3525 EURO STOXX 50 Price EUR

24,195.49

16,130.33

8,065.16

~— 0.00 T T T 1 T T T



2{5 0.00 88125 1,762.50 2,643.75 3,52M6.25 5,287.50 6,168.75 7,050.00
-8,065.16 \
-16,130.33 \
-24,195.49
-32,260.66
7t
SX5E10P350-OESXV7-P3500 EURO STOXX 50 Price EUR
14,675.39
9,783.59
4,891.80
&
=
;E 0.00 T T T T T T 1
2{5 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
-4,891.80 /
-9,783.59 /
-14,675.39
-19,567.18
7t
SX5E10P352-OESXV7-P3525 EURO STOXX 50 Price EUR
24,195.49
16,130.33
8,065.16
=
=
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
-8,065.16 /




-16,130.33 /

-24,195.49 /

-32,260.66

VGZ7-EURO STOXX 50 DEC17

48,940.08 /
36,705.06

24,470.04 /

12,235.02
z /
3 0.00

of 0.00 899.75 1,799.50 2,699.25,3,599.00 4,498.75 5,398.50 6,298.25 7,198.00

-12,235.02 /
-24,470.04

-36,705.06 /

-48,940.08

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

4. TP Y EFO| Z|=H 0| S A (VaR : 9% 42| +F, 102 7| F)

m
£
i
[
[0



2 2017-10-13

7|2 2017-10-12
o x| A A F 2] A (R A -IHA )
1 A=

8715

2

[

S e

CLF8-WTI CRUDE FUTURE Jan18

704.40

469.60

234.80

0.00

12.95

25.90 38.85 51.80 64.75

77.70

90.65

103

-234.80

-469.60

-704.40

-939.20 -

1,472.76

COF8-BRENT CRUDE FUTR JAN18

1,104.57

736.38

368.19

0.00

0.

2£0 10

DO

14.18

28.37 42.55

56.73 70.91

85.10

99.28

113

.60

46



-300.19

-736.38

-1,104.57

-1,472.76

HOF8-NY Harb ULSD Fut Jan18

678.77

509.08

339.39

169.69

pd

.00 0.45 0.89 1.%78 2.23 2.67 3.12 3.56

-509.08

-678.77

KR4175MA0008-2017-10 B ME

™

680.10

N

453.40

~

.00 283.38 566.75 850.13 1,13%%6.88 1,700.25 1,983.63 2,267.00

N

N



-680.10 \

-906.80

NGF8-NATURAL GAS FUTR Jan18

1,441.88 /

1,081.41 /

720.94 /

360.47 /

0-00 T T T T T T
0.00 0.80 1.59 2.%18 3.98 4.77 5.57

6.36

-360.47 /
-720.94

-1,081.41 /

-1,441.88

XBF8-GASOLINE RBOB FUT Jan18

676.15 /

507.11 /

338.07 /

169.04 /

0.00 T T T T T T
0.00 0.40 0.79 1.%58 1.98 2.37 2.77

3.16

-169.04 /
-338.07

-507.11 /

-676.15



3. ALIE|RE £ ZHF (X CHE L0 EFA) (THe|HakRl)
CLF8 WTI CRUDE FUTURE Jan18 75
COF8 BRENT CRUDE FUTR JAN18 118
HOF8 NY Harb ULSD Fut Jan18 54
KR4175MA012017-10 EHME 73
NGF8 NATURAL GAS FUTR Jan18 115
XBF8 GASOLINE RBOB FUT Jan18 54
4. THYALE | A|TH& A0 AT H(VaR : 99%A 2|4 Z,102 7| F) (- atel)

748



2 2017-10-13
2 2017-10-12

O ZXN A AZ A E (Xl H-THY )

8715

2

[

f7t5d |

BOF8-SOYBEAN OIL FUTR Jan18

305.93

203.96

.00

8.33

16.67 25.00 33.33 41.66

50.00

58.33

-203.96

-305.93

-407.91 -

CTZ7-COTTON NO.2 FUTR DEC17

.00

17.18

34.37 51.55

68.73 85.91

103.10

120.28

137

46



-20./0 /
-117.55 /

-176.33

-235.11

CZ7-CORN FUTURE DEC17

1,106.16 /
829.62 /
553.08 /
276.54
& /
=
=vr 0-00 T T T T T T 1
ol 0.00 86.50 173.00 259.50 46.00 432,50 519.00 605.50 692.00
-276.54 /
-553.08 /
-829.62

-1,106.16

KCZ7-COFFEE 'C' FUTURE DEC17

244.28 /
162.85 /
81.43

& /

=]

:;E 0-00 T T T T T T 1

%5 0.00 31.70 63.40 95.10 26.80 158.50 190.20 221.90 253.60
-81.43 /

-162.85 /




-244.28

-325.71

255.04

170.03

-170.03

-255.04

-340.05

195.57

146.67

-146.67

-195.57

KR4175MA0008-2017-10 B M=

™~

N

~

.00 283.38 566.75 850.13 1,133. 1,416.88 1,700.25 1,983.63 2,267.00

KWZ7-KC HRW WHEAT FUT DEC17

.00 107.06 214.13 321.19 7428.25 53531 642.38 749.44 856.50

e

pd




SBH8-Sugar #11 (WORLD) MAR18

271.09
180.73 /
90.36 /
0.00 T T T /. T T )
0.00 3.58 7.15 10%30 17.88 21.45 25.03 28.60

-180.73 /
-271.09

-361.45

SF8-SOYBEAN FUTURE Jan18

663.60 /

442.40 /

221.20 /

0-00 T T T T T T 1
0.00 24400 488.00 732.00 ~976.00 1,220.00 1,464.00 1,708.00 1,952.00

-221.20 /

-442.40 /

-663.60

-884.80




SMF8-SOYBEAN MEAL FUTR Jan18

350.24

233.50

116.75

= /
=]
n

— 0-00 T T T T T

634.00

% 000 7925  158.50 237.75/17.00 396.25 47550 554.75
1116.75 /
-233.50 /
-350.24
-466.99
7}
WZ7-WHEAT FUTURE(CBT) DEC17
544.03 /
408.02 /
272.01

136.01
& /
=
a

- 0.00 T T

866.50
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