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o 0.00 83.75 167.50 251.25 335.00%_418.75 502.50 586.25 670.00
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KR4201MC3 2017-12 2335 577

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 94 94 93 93 92 91 89
-5.33% 93 91 90 87 84 79 75
2.67% 83 78 71 64 56 47 37
0% 38 26 13 0 13 27 40
2.67% 83 97 112 126 141 155 -170
5.33% -288 297 -307 -318 -329 -340 -352
8.00% 544 547 551 556 562 1569 577
KR4201MC3 2017-12 23375 41,541
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 5,526 5,521 5,508 5,482 5,436 5,364 5,260
-5.33% 5,489 5,433 5,337 5,194 4,998 4747 4,442
2.67% 5,061 4,753 4,364 3,901 3,370 2,780 2,137
0% 2,625 1,795 917 0 947 1,919 2,911
2.67% 4911 -6060  -7209  -8359  -9,508 -10,657 -11,805
533%  -19179  -20036  -20,941  -21,885  -22,860  -23,860  -24,881
800%  -38250  -38611  -39,058  -39583  -40,177 40,833 41,541
KR4301MC3 2017-12 £335 14,661

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -14661  -14661  -14661  -14661  -14,661 14,661 14,661
-5.33% 9,621 9621  -9622  -9622  -9,623 -9,624 19,627
2.67% 4585  -4589  -4597  -4610  -4,628 4,653 4,683
0% 257 180 93 0 -99 -203 -311
2.67% 3,355 3,227 3,098 2,966 2,833 2,699 2,564
5.33% 3,990 3,967 3,936 3,896 3,847 3,790 3,725
8.00% 4,015 4,014 4,013 4,010 4,004 3,996 3,983
KR4301MC3 2017-12 #3375 32,345

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -32,345  -32,345  -32345  -32345  -32,345 32,345 -32,345
533%  -21,390  -21,390  -21,390  -21,391  -21,391 -21,393 -21,395
267%  -10437  -10439  -10446  -10458  -10,478 10,507  -10,547
0% 356 259 140 0 157 -330 516
2.67% 8,664 8,358 8,051 7,744 7,437 7,131 6,824
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -158 -158 -158 -158 -158 -158 -158
-5.33% -106 -106 -106 -106 -106 -106 -106
-2.67% -53 -53 -53 -53 -53 -53 -53
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -158 -158 -158 -158 -158 -158 -158
-2.67% -79 -79 -79 -79 -79 -79 -79
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VGZ7-EURO STOXX 50 DEC17

16,057.23

10,704.82
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S O-OO T T T T

of 0.00 880.75 1,761.50 2,642.25,3,523.00 4,403.75 5,284.50 6,165.25 7,046.00

-5,352.41

-10,704.82

-16,057.23

-21,409.64 -

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
SX5E12C352 OESXZ7-C3525 EURO STOXX 50 Price EUR
SX5E12C355 OESXZ7-C3550 EURO STOXX 50 Price EUR
SX5E12P352 OESXZ7-P3525 EURO STOXX 50 Price EUR
SX5E12P355 OESXZ7-P3550 EURO STOXX 50 Price EUR
VGZ7 EURO STOXX 50 DEC17

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F)

240
2,128
240
2,128
1,713
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ZA|Y  2017-12-05
7|=2  2017-12-04

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 14,858 0 14,858 ELY

2. B7|AIHO| 2YRE

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

11,143.38
7,428.92
3,714.46
=
il 0.00 . . : . : . .
e 0.00 8209 16418 246.26 32835 41044 49253 574.61 656.70
3,714.46
7,428.92
111,143.38
114,857.84 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101MCO01 2017-12 RAT200X| 4 A2 1,190
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1190  -1,190  -1190  -1190  -1,190 -1,190 -1,190
-5.33% -793 -793 -793 -793 -793 -793 -793
-2.67% -397 -397 -397 -397 -397 -397 -397
0% 0 0 0 0 0 0 0
2.67% 397 397 397 397 397 397 397
5.33% 793 793 793 793 793 793 793

8.00% 1,190 1,190 1,190 1,190 1,190 1,190 1,190



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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o 2017-12-05
7|=2  2017-12-04

ojLAR| QI AT AR (HA-THIE)

<A

987.62

27153

7/t

CLF8-WTI CRUDE FUTURE Jan18

740.72

493.81

246.91

0.00

14.59

29.18 43.77 58.36 72.95 87.54

102.13

116

-246.91

-493.81

-740.72

-987.62 -

COH8-BRENT CRUDE FUTR MAR18

1,467.30

1,100.48

733.65

366.83

0.00

0.

DO

15.87

31.73 47.60 63.46 79.33 95.19

111.06

126

-366.83

72

.92



-733.65 //
-1,100.48
-1,467.30
7t
HOF8-NY Harb ULSD Fut Jan18
736.79 /
552.59 /
368.39 /
184.20 /
0-00 T T T T T T 1
0.00 0.49 0.97 1.M94 2.43 291 3.40 3.88
-184.20 /
-368.39 /
-552.59
-736.79
7t4
KR4175MC0006-2017-12 E2{H =
870.56
652.92 \
435.28 \
217.64 \
0-00 T T T T T T 1
0.00  272.05 544.10 816.15 1,088.20.1,360.25 1,632.30 1,904.35 2,176.40
-217.64 \
-435.28 \
-652.92 \




&l
=
o

A

-870.56 |

NGF8-NATURAL GAS FUTR Jan18

964.05

642.70 /

32135 /
0.00 T T T T T T 1
000 077 153 Z.Moe 383 459 536  6.12
-321.35 /
-642.70 /
-964.05
-1,285.40
73
XBF8-GASOLINE RBOB FUT Jan18
743.27 /
557.45

371.64 /

185.82 /
0.00

2.61

3.05

3.48

0.00 0.44 0.87 1.%74 2.18
-185.82

-557.45 /

-743.27



3. A|Lt2| 2

o £ TTHSEIE A YZY)
CLF8 WTI CRUDE FUTURE Janl8

COHS8 BRENT CRUDE FUTR MAR18

HOF8 NY Harb ULSD Fut Jan18
KR4175MC012017-12 &{MEF

NGF8 NATURAL GAS FUTR Jan18

XBF8 GASOLINE RBOB FUT Jan18

o AICHE A0 4-SA(VaR : 99%AI2|+F,10U7|F)
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o 2017-12-05
7|=2  2017-12-04

O 2| ZEX QI A S| A D (XY -}y

<A

412.14

27153

7/t

BOF8-SOYBEAN OIL FUTR Jan18

309.11

206.07

103.04

0.00

.00

8.42

16.85 25.27 33.69 42.11

50.54

58.96

-103.04

-206.07

-309.11

-412.14 -

1,106.05

829.54

553.03

276.51

0.00

-276.51

0.

CH8-CORN FUTURE MAR18

DO

89.69

179.38 269.06 7358.75 44844 538.13

627.81

717

.50



146.56

259.10

-553.03 //
-829.54
-1,106.05
7t4
CTH8-COTTON NO.2 FUTR MAR18
181.47 //
120.98 /
60.49 /
0-00 T T T T T T 1
0.00 1832 3664 5496 7328 91.60 109.92 128.24
-60.49 /
-120.98 /
-181.47
-241.96
74
KCH8-COFFEE "C" FUTURE MAR18
321.06 /
240.80 /
160.53 /
80.27 /
0-00 T T T T T T 1
000 3239 6478 97.16 12955 161.94 19433 226.71
-80.27 /
-160.53 /
-240.80 /




KR4175MC0006-2017-12 E{ M=

326.46

244.85

163.23 \
81.62

O-OO T T T T T T 1
0.00 272.05 544.10 816.15 1,088.20.1,360.25 1,632.30 1,904.35 2,176.40

-163.23 \
-244.85 \

-326.46

KWHS8-KC HRW WHEAT FUT MAR18

48.20 /
0-00 T T T T T T 1
000 10938 218.75 328.13 43750 546.88 656.25 765.63 875.00

-144.59 /

-192.79




SBH8-Sugar #11 (WORLD) MAR18

378.30
283.72 /
189.15 /
94.57 /
0.00 : : : / : : !
000 375  7.49 11.24/98 1873 2247 2622  29.96

-189.15 /
-283.72

-378.30

SF8-SOYBEAN FUTURE Jan18

900.70
675.52 /
450.35 /
225.17 /

0.00 : : : / : : .

0.00 24856 497.13 745%.25 1,242.81 1,491.38 1,739.94 1,988.50

-225.17
-450.35 /
-675.52 /

-900.70

SMF8-SOYBEAN MEAL FUTR Jan18



121.42
éﬁ /
=
i) 0.00

660.40

35 000 8255 16510 247.65 733020 412.75 49530 577.85
121.42 /
242.84 /
-364.26
-485.67
742
WHS-WHEAT FUTURE(CBT) MAR18
398.52 l//////,,/’/////
265.68

132.84
éﬁ /
=
i) 0.00

657.75

767.38 877.00

35 0.00 109.63 219.25 328.88 38.50 548.13
-132.84

-265.68

-398.52

-531.37

3. ALt 2E 2= HFE 20 LE=H)

BOF8 SOYBEAN OIL FUTR Janl8
CHS8 CORN FUTURE MAR18
CTH8 COTTON NO.2 FUTR MAR18
KCH8 COFFEE "C" FUTURE MAR18

KR4175MC02017-12 &M=



KWHS8 KC HRW WHEAT FUT MAR18 15

SBH8 Sugar #11 (WORLD) MAR18 30
SF8 SOYBEAN FUTURE Jan18 72
SMF8 SOYBEAN MEAL FUTR Jan18 39
WHS8 WHEAT FUTURE(CBT) MAR18 43

o
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