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DAY 2017-12-29
7|=2  2017-12-28

Mt e = 0 0 0 ZLy
ol F7t5H = 1,549 0 1,549 FUj
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,549.21
1,161.91
774.61
387.30
3
T 000 . . . . . :
?{5 0.00 81.54 163.08 244.61 326.15 407.69 489.23 570.76 652.30
-387.30
-774.61
-1,161.91
-1,549.21 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N30(2018-03 I AL|200K|=M = 123
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123
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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 13,365 0 13,365 9|

2. B7|AIHO| 2YRE
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SMARTE 3 2 EZS A CSIS004H %

Helithe  Aeed™
Al x| 2 A9} 0 0 02
ol SES A 4,901 0 4,901 =tQ|

2. B7|AIHO| 2YRE

3. AlLE| 28 £ FEHS (E h2 Mol ATA) (EFgl:4 3t )
SWCSI5000C A18HCSI5000|21S171208 401

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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Al 2017-12-29
7= 2017-12-28

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

1,047.93
785.95
523.96
261.98
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 885.25 1,770.50 2,655.75,3,541.00 4,426.25 5,311.50 6,196.75 7,082.00
-261.98
-523.96
-785.95
-1,047.93 -
73
3. AUEIE 2 FEHS @A N0ATY) EOETRIE)
VGH8 EURO STOXX 50 MAR18 84
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFgl:24Br)



DAY 2017-12-29
7|=2  2017-12-28

A7 {7153

A 7/t

1,909 0 1,909 &uy

HCF8-H-SHARE IDX FUT JAN18

1,335.00
890.00
445.00
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,927.25 5,854.50 8,781.75,41,709.0014,636.2517,563.5020,490.7523,418.00
-445.00
-890.00
-1,335.00
-1,780.00 -
7%
MHCF8-MINI H-SHR IDX FU JAN18
97.09
64.73
32.36
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,927.25 5,854.50 8,781.75,1,709.0014,636.2517,563.5020,490.7523,418.00
-32.36




-64.73

-97.09
-129.45 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCF8 H-SHARE IDX FUT JAN18 142
MHCF8 MINI H-SHR IDX FU JAN18 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

121



DAY 2017-12-29
7|=2  2017-12-28

A7 {7153

K=
=]
ol S7tsd =M 0 1,392,313  -1,392,313 =t

KR4201N13253-2018-01 &325

800,312.50

600,234.38

400,156.25

200,078.13

— O-OO T T T L T T T
or 0.00 81.25 162.50 243.75 325.00\_406.25 487.50 568.75 650.00

-200,078.13

-400,156.25

-600,234.38

-800,312.50

KR4301N13228-2018-01 5£322.5

145,125.00

108,843.75

72,562.50

36,281.25

— O-OO T T T d T T T
of 0.00 80.63 161.25 241.88 ,7322.50 403.13 483.75 564.38 645.00

-36,281.25




-72,562.50

-108,843.75
-145,125.00 -
742
KR4301N13251-2018-01 5325
446,875.00
335,156.25
223,437.50
111,718.75
&
;E O-OO T T T d T T T 1
?ﬂ 0.00 81.25 162.50 243.75 _,325.00 406.25 487.50 568.75 650.00
-111,718.75
-223,437.50
-335,156.25
-446,875.00 -
742
3. ALtEIoY £ EHE @ AN YT G
KR4201N13Z2018-01 2325 50,779
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 15099 14987 14815 14577 14271 13,897 13,459
533% 14420 13982 13452 12841 12159 11,416 10,619
267% 11516 10540 9516 8455 7,366 6,252 5,119
0% 3851 2567 1284 0 -1284 -2,567 -3,851
267% 9805 -10840  -11920  -13034  -14174  -15336  -16516
533%  -28052 28585  -29214  -29924  -30,705  -31547  -32,440
800% 48513 48694  -48954  -49296  -49717  -50213  -50,779
KR4301N1322018-01 £322.5 9,740
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 9734  -9734 9734 9734  -9735 9,737 9,740



-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%

-5,841
-2,109
321
876
905
905

KR4301N13Z2018-01

-25.00%
-31,636
-19,736

-8,030
1,046
4,053
4,303
4,307

o| Z[CHE 0| 4= (VaR : 99% M 2| +F, 102 7| F)

7| Z=Xpete] HEd

-5,846 -5,853
-2,172 -2,243
215 108
854 823
904 902
905 905
£325

-16.67% -8.33%
-31,636 -31,636
-19,741 -19,750
-8,144 -8,285
698 349
3,917 3,756
4,295 4,279
4,307 4,307

-5,865
-2,319
0

785
898
905

0%
-31,637
-19,766

-8,447
0
3,573
4,253
4,305

-5,882
-2,400
-109
740
892
905

8.33%

-31,638
-19,793

-8,630
-349
3,370
4,213
4,303

-5,904
-2,484
-219
688
883
904

16.67%
-31,640
-19,831
-8,830
-698
3,150
4,159
4,297

-5,931
-2,572
-329
631
869
902
31,644

25.00%
-31,644
-19,882
-9,045
-1,046
2,916
4,089
4,287



DAY 2017-12-29
7|=2  2017-12-28

T=
Al FtEH M= 1 0 1 &b
At s15H =M 0 0 0 &
A 7153 ME 8,017 0 8,017 =rif
=A 27158 24 0 4,309 -4,309 EtLY

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

8,017.15

6,012.86

4,008.58

2,004.29

of 0.00 2,927.25 5,854.50 8,781.75,1,709.0014,636.2517,563.5020,490.7523,418.00

-2,004.29

-4,008.58

-6,012.86

-8,017.15 -

OHHIF8-C116-HSCEI 01 C11600 Hong Kong Stock Exchange

1,588.74

1,191.55

794.37

397.18

or 0.00 2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00




SH ' ’ ’ ’ \

-397.18 \
-794.37 \

-1,191.55

-1,588.74

OHHIF8-C118-HSCEI 01 C11800 Hong Kong Stock Exchange

565.64

424.23

282.82

141.41

S 0.00 T T T T T T 1
of 0.00  2,950.00 5,900.00 8,850.00 11,800.0614,750.0017,700.0020,650.0023,600.00

OHHIF8-P116-HSCEI 01 P11600 Hong Kong Stock Exchange

1,588.74
1,191.55
794.37
397.18

&

E—E 0.00 T T T T T T 1

?{5 0.00 2,900.00 5,800.00 8,700.001,600.0014,500.0017,400.0020,300.0023,200.00
-397.18 /
-794.37 /



-1,191.55 |

-1,588.74 -
7t
OHHIF8-P118-HSCEI 01 P11800 Hong Kong Stock Exchange
424.23
282.82
141.41
=
T 0.00 : : : . : : : .
%5 0.00 2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00
-141.41
-282.82
-424.23
-565.64 -
7}

3. AUEIQE 2T EHSE AL Y) (EH9:Bkel)
HCF8 H-SHARE IDX FUT JAN18 641
OHHIF8-C11 HSCEI 01 C11600 Hong Kong Stock Exchange 127
OHHIF8-C11 HSCEI 01 C11800 Hong Kong Stock Exchange 45
OHHIF8-P11 HSCEI 01 P11600 Hong Kong Stock Exchange 127
OHHIF8-P11 HSCEI 01 P11800 Hong Kong Stock Exchange 45

4. TP Eo| = Lo d=H(VaR : 99% L 2| +F, 108 7| E) (EHel: e 2k3)

779



2A|Y  2017-12-29
7|22  2017-12-28

Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
ah {158 g4 0 0 0 Fuj
A FHEH M= 11,823 0 11,823 ZErLY
=2 SIEH  AY 60,200 0 60,200 % Q|
el {7tsd =M 0 60,875 -60,875 ALY
2. Q7| A He| 2YPE
KR4101N30002-2018-03 R A 1| 200X| =M=
11,822.94
8,867.20
5,911.47
2,955.73
=
il 0.00 . . : . : . .
?{5 0.00 81.54 163.08 244.61 .7326.15 407.69 489.23 570.76 652.30
-2,955.73
-5,911.47
-8,867.20
-11,822.94 -
74
KR4201N13253-2018-01 =325
32,500.00
24,375.00
16,250.00
8,125.00




&
=
;’ O-OO T T T T T T
%'J' 000 8125 16250 243.75 325.00N 406.25 487.50 568.75 650.00

-8,125.00 \

-16,250.00 \

-24,375.00

-32,500.00

74
KR4301N13228-2018-01 F322.5

8,062.50

6,046.88

4,031.25

2,015.63
&
=
;’ 0.00 T T T T T T 1
%'J' 000 80.63 16125 241.88 32250 403.13 483.75 564.38 645.00

-2,015.63 /

-4,031.25 /

-6,046.88

-8,062.50

74
KR4301N13251-2018-01 325

15,234.38

10,156.25

5,078.13
&
=
;’ O-OO T T T T T T 1
%'J' 000 8125 16250 243.75_7325.00 406.25 487.50 568.75 650.00




-5,U/8.13

-10,156.25

-15,234.38

-20,312.50 -

3. ALE[2E o =EHESE 0 daH) k)
2.529E+11 UBCSFXCL INDEX_2 1452

7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -1452  -1452  -1452  -1452  -1452 1,452 1,452
-5.33% -968 -968 -968 -968 -968 -968 -968
-2.67% 484 484 484 484 484 484 484
0% 0 0 0 0 0 0 0
2.67% 484 484 484 484 484 484 484
5.33% 968 968 968 968 968 968 968
8.00% 1452 1452 1452 1452 1452 1452 1452
2.529E+11 UBCSFXCL INDEX_3 275

7| =Ate| HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -275 275 275 275 275 275 275
-5.33% -183 -183 183 183 183 183 183
-2.67% -92 -92 92 -92 -92 92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 183 183 183 183 183 183 183
8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXCL INDEX_4 157

7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -157 -157 157 157 -157 -157 -157
-5.33% -105 -105 105 105 -105 105 -105
-2.67% 52 52 52 52 52 52 -52
0% 0 0 0 0 0 0 0
267% 52 52 52 52 52 52 52
5.33% 105 105 105 105 105 105 105
 8.00% 157 157 157 157, 157 157 157
2.529E+11 UBCSFXCL INDEX_5 235

7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%



-8.00% -235 -235 -235 -235 -235 -235 -235
-5.33% -157 -157 -157 -157 -157 -157 -157
-2.67% -78 -78 -78 -78 -78 -78 -78
0% 0 0 0 0 0 0 0
2.67% 78 78 78 78 78 78 78
5.33% 157 157 157 157 157 157 157
8.00% 235 235 235 235 235 235 235
2.529E+11 UBCSFXC1 INDEX_6 196
Azl E s
7t -25.00% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196
2.529E+11 UBCSFXC1 INDEX_7 251
Azl E s
7t -25.00% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -251 -251 -251 -251 -251 -251 -251
-5.33% -167 -167 -167 -167 -167 -167 -167
-2.67% -84 -84 -84 -84 -84 -84 -84
0% 0 0 0 0 0 0 0
2.67% 84 84 84 84 84 84 84
5.33% 167 167 167 167 167 167 167
8.00% 251 251 251 251 251 251 251
2.529E+11 UBCSFXC1 INDEX_8 464
Azl E s
7t -25.00% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -464 -464 -464 -464 -464 -464 -464
-5.33% -310 -310 -310 -310 -310 -310 -310
-2.67% -155 -155 -155 -155 -155 -155 -155
0% 0 0 0 0 0 0 0
2.67% 155 155 155 155 155 155 155
5.33% 310 310 310 310 310 310 310
8.00% 464 464 464 464 464 464 464
2.529E+11 UBCSFXC1 INDEX_9 310
Azl E s
7t -25.00% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -310 -310 -310 -310 -310 -310 -310
-5.33% -206 -206 -206 -206 -206 -206 -206
-2.67% -103 -103 -103 -103 -103 -103 -103
0% 0 0 0 0 0 0 0



267% 103 103 103 103 103 103 103
5.33% 206 206 206 206 206 206 206
8.00% 310 310 310 310 310 310 310
2.529E+11 UBCSFXC1 INDEX_10 275
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -275 -275 275 275 275 275 275
-5.33% -183 -183 -183 -183 -183 -183 -183
267% 92 92 92 92 92 -92 -92
0% 0 0 0 0 0 0 0
267% 92 92 92 92 92 92 92
5.33% 183 183 183 183 183 183 183
8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXC1 INDEX_11 628
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 628 628 -628 -628 -628 -628 628
-5.33% 419 -419 419 419 419 419 419
-2.67% -209 -209 -209 -209 -209 -209 -209
0% 0 0 0 0 0 0 0
267% 209 209 209 209 209 209 209
5.33% 419 419 419 419 419 419 419
8.00% 628 628 628 628 628 628 628
2.529E+11 UBCSFXC1 INDEX_12 471
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 471 471 471 471 471 471 471
-5.33% 314 314 314 314 314 314 314
267% -157 -157 157 157 -157 157 -157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 314 314 314 314 314 314 314
8.00% 471 471 471 471 471 471 471
KR4101N30(2018-03 R A I|200K| M2 942
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -942 942 -942 -942 -942 -942 942
-5.33% 628 628 628 628 628 628 628
267% 314 -314 314 314 314 314 -314
0% 0 0 0 0 0 0 0
267% 314 314 314 314 314 314 314
5.33% 628 628 628 628 628 628 628
8.00% 942 942 942 942 942 942 942
KR4201N13:2018-01 2325 2,062



74 -25.00%  -16.67% -8.33% 0%
-8.00% 613 609 602 592
-5.33% 586 568 546 521
-2.67% 468 428 386 343

0% 156 104 52 0
2.67% -398 -440 -484 -529
5.33% -1,139 -1,161 -1,186 -1,215
8.00% -1,970 -1,977 -1,988 -2,002

KR4301N13Z2018-01 %322.5
7| =Rkl s g

74 -25.00%  -16.67% -8.33% 0%
-8.00% -541 -541 -541 -541
-5.33% -325 -325 -325 -326
-2.67% -117 -121 -125 -129

0% 18 12 6 0
2.67% 49 47 46 44
5.33% 50 50 50 50
8.00% 50 50 50 50

KR4301N13Z2018-01 %325
7| =Rkl iEd

74 -25.00%  -16.67% -8.33% 0%
-8.00% -1,438 -1,438 -1,438 -1,438
-5.33% -897 -897 -898 -898
-2.67% -365 -370 -377 -384

0% 48 32 16 0
2.67% 184 178 171 162
5.33% 196 195 195 193
8.00% 196 196 196 196

7| =Rl S

C

99% A E| ==, 10U 7| =)

8.33%
580
494
299
-52
-576
-1,247
-2,019

8.33%
-541
-327
-133

41
50
50

8.33%
-1,438
-900
-392
-16
153
191
196

16.67%
564
464
254
-104
-623
-1,281
-2,039

16.67%
-541
-328
-138

-12
38
49
50

16.67%
-1,438
-901
-401
-32
143
189
195

25.00%
547
431
208

-156
-671
-1,317
-2,062
541

25.00%
-541
-329
-143

-18
35
48
50

1,438

25.00%
-1,438
-904
-411
-48
133
186
195



DAY 2017-12-29
7|=2  2017-12-28

7{efCH &
M StsdH M= 0 0 0
M FtsdH A 0 0 0 %&e
M7 Q158 8N 0 0 0 B
Al NES At 0 0 0 g2l
= Qs ME 19413 0 19,413
= SI=AH  AY 95,799 0 95,799 A9
A FtEH =4 0 55,393 -55,393 EtL|
=7 x| 4 A 51,094 0 51,094 &t
2. B7|AIHO| 2YRE
OESXF8-C3550-EURO STOXX 50
15,961.14
11,970.86
7,980.57
3,990.29
o
f‘-‘r 0.00 T T T L, T T T
2{5 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
-3,990.29
-7,980.57
-11,970.86
-15,961.14
7%
OESXF8-C3575-EURO STOXX 50
11,735.51
8,801.63

5,867.76




2,933.88

0.00

0.

-2,933.88

-5,867.76

-8,801.63

-11,735.51

11,970.86

7,980.57

3,990.29

-3,990.29

-7,980.57

-11,970.86

-15,961.14

11,735.51

8,801.63

5,867.76

2,933.88

0.00

DO

893.75 1,787.50 2,681.25 3,575.00.4,468.75 5,362.50 6,256.25 7,15

0.00

N

N

OESXF8-P3550-EURO STOXX 50

.00

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

OESXF8-P3575-EURO STOXX 50




zz 0.00 893.75 1,787.50 2,681.25,3,575.00 4,468.75 5,362.50 6,256.25 7,150.00
-2,933.88
-5,867.76
-8,801.63
-11,735.51 -
72
VGHS8-EURO STOXX 50 MAR18
14,559.49
9,706.33
4,853.16
&
=
;E O-OO T T T n T 1
?{5 0.00 885.25 1,770.50 2,655.75,3,541.00 4,426.25 5,311.50 6,196.75 7,082.00
-4,853.16
-9,706.33
-14,559.49
-19,412.65 -

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
OESXF8-C35 EURO STOXX 50
OESXF8-C35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50
VGH3 EURO STOXX 50 MAR18

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

FE
4
s
ra
[Ho



3,446



DAY 2017-12-29
7|=2  2017-12-28

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,221 0 20,221 ZLY

TR E S

KR4101N30002-2018-03 A A 5| 200X| =M S

15,165.98
10,110.65
5,055.33
=
il 0.00 . . : . : . .
e 0.00 8154 163.08 244.61 32615 407.69 489.23 570.76 652.30
5,055.33
110,110.65
15,165.98
120,221.30 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
_ o [ 1211
KR4101N30( 2018-03 BAL|200K| %A 2 1611
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1611 -1611  -1611  -1611  -1611 11,611 11,611
-5.33% 1074 -1074  -1074  -1074  -1,074 -1,074 -1,074
-2.67% -537 -537 537 -537 -537 537 -537
0% 0 0 0 0 0 0 0
2.67% 537 537 537 537 537 537 537
5.33% 1,074 1,074 1,074 1,074 1,074 1,074 1,074

8.00% 1611 1611 1611 1,611 1,611 1611 1,611
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ETFADIEY H 2| X| S EF2HH9

ot

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 571 0 571 &y
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
570.76
428.07
285.38
142.69
3
T 0.00 . . . . . . :
?{5 0.00 81.54 163.08 244.61 7326.15 407.69 489.23 570.76 652.30
-142.69
-285.38
-428.07
-570.76 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N30(2018-03 I AL|200K|=M = 45
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -45 -45 -45 -45 -45 -45 -45
-5.33% -30 -30 -30 -30 -30 -30 -30
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30
8.00% 45 45 45 45 45 45 45
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2017-12-28

ETFA O} E 3| B 2] X| =
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7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,631 0 1,631 FLy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,630.75
1,223.06
815.38
407.69
3
T 000 . . . . . . .
?{5 0.00 81.54 163.08 244.61 326.15 407.69 489.23 570.76 652.30
-407.69
-815.38
-1,223.06
-1,630.75 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ qanl
KR4101N30(2018-03 I AL|200K|=M = 130
7| Z=XpAO| HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -130 -130 -130 -130 -130 -130 -130
-5.33% -87 -87 -87 -87 -87 -87 -87
-2.67% -43 -43 -43 -43 -43 -43 -43
0% 0 0 0 0 0 0 0
2.67% 43 43 43 43 43 43 43
5.33% 87 87 87 87 87 87 87
8.00% 130 130 130 130 130 130 130
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ojLAR| QI AT AR (HA-THIE)

<A

w/tsd  d= 0 0
H=

{7152

CLH8-WTI CRUDE FUTURE MAR18

682.48

454.99

227.49

0.00

.00

14.92

29.85 44.77 59.69 74.61 89.54

104.46

-227.49

-454.99

-682.48

-909.98 -

1,450.93

1,088.20

725.47

362.73

0.00

-362.73

COH8-BRENT CRUDE FUTR MAR18

0.

DO

16.50

33.00 49.49 65.99 82.49 98.99

115.48

131

.98



-725.47 //
-1,088.20
-1,450.93
7t

HOH8-NY Harb ULSD Fut MAR18
739.40 /
554.55 /
369.70 /
184.85 /

0-00 T T T T T T 1
0.00 0.51 1.01 1.%02 2.53 3.03 3.54 4.04
-184.85 /
-369.70 /
-554.55
-739.40
7t4

KR4175N10008-2018-01 E2{H =
854.96
641.22 \
427.48 \
213.74 \

0-00 T T T T T T 1
0.00 267.18 53435 801.53 1,068.70.1,335.88 1,603.05 1,870.23 2,137.40

-213.74 \
-427.48 \
-641.22 \




-854.96 |

NGH8-NATURAL GAS FUTR MAR18

772.00 /
514.67 /
257.33
& /
=
T 000 . . : : : . .
e 000 068 135 2.%70 338 405 473 540
-257.33 /
514.67 /
-772.00

-1,029.33

XBH8-GASOLINE RBOB FUT MAR18

165.58
& /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.45 0.91 I.MSI 2.26 2.72 3.17 3.62
-165.58

-496.74 /

-662.33




3. A|Lt2| 2

o £ TTHSEIE A YZY)

=2 ="

CLH8 WTI CRUDE FUTURE MAR18

COH8 BRENT CRUDE FUTR MAR18

HOH8 NY Harb ULSD Fut MAR18
KR4175N10(2018-01 EH&{ M &

NGH8 NATURAL GAS FUTR MAR18

XBH8 GASOLINE RBOB FUT MAR18

o| A& A0 d=H(VaR : 99%ME|+FE, 108 7| E)

I:E
H
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O 2| ZEX QI A Se|{A R (XA -aHlH)

Mt 7rEE d= 0 0 0
H=

A 7/t

BOH8-SOYBEAN OIL FUTR MAR18

277.39
184.93
92.46
=
=
:;E 0-00 T T T ( T T T
%5 0.00 8.32 16.64 24.95 33.27 41.59 49.91 58.22 66,54
-92.46
-184.93
-277.39
-369.86 -
7t
CH8-CORN FUTURE MAR18
1,071.16
803.37
535.58
267.79
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 88.44 176.88 265.31 ~353.75 442.19 530.63 619.06
-267.79




249.00

-535.58 //
-803.37
-1,071.16
74
CTH8-COTTON NO.2 FUTR MAR18
162.45 //
108.30 /
54.15 /
0-00 T T T T T T 1
0.00  19.74 3948 59.21 77895  98.69 11843 138.16 157.90
-54.15 /
-108.30 /
-162.45
-216.60
74
KCH8-COFFEE "C" FUTURE MAR18
231.69 / /
154.46 /
77.23 /
0-00 T T T T T T 1
0.00 3113 6225 93.38 12450 155.63 186.75 217.88
-77.23 /
-154.46 /
-231.69 /




-308.93 L

KR4175N10008-2018-01 E2{ M &

320.61

240.46 \
160.31

~

O-OO T T T T T T 1
0.00 267.18 534.35 801.53 1,068.70~1,335.88 1,603.05 1,870.23 2,137.40

-160.31 \
-240.46 \

-320.61

KWHS8-KC HRW WHEAT FUT MAR18

41.06 /
0-00 T T T T T T 1
000 10638 212.75 319.13 42550 531.88 63825 744.63 851.00

-123.18 /

-164.24




SBH8-Sugar #11 (WORLD) MAR18

282.69 /

188.46 /

94.23 /

0.00 T T T T T T
0.00 3.73 7.47 11.20 14.93 18.66 22.40 26.13

29.86

-94.23 /
-188.46

-282.69 /

-376.93

SH8-SOYBEAN FUTURE MAR18

632.90 /

421.93 /

210.97 /

0.00 T T T T T T
0.00 241.88 483.75 725.63 67.50 1,209.38 1,451.25 1,693.13 1,935.00

-210.97 /
-421.93 /
-632.90

-843.86

SMH8-SOYBEAN MEAL FUTR MAR18

416.81



104.20
éﬁ /
=
i) 0.00

637.00

35 0.00  79.63 159.25 238.88 318.50 398.13 477.75 557.38
-104.20 /
-208.40 /
-312.61
-416.81
7t
WH8-WHEAT FUTURE(CBT) MAR18
495.55 /
371.67 /
247.78 /
123.89

-;':j /
=
i) 0.00

642.00

749.00 856.00

35 0.00 107.00 214.00 321.00 42800 535.00
-123.89

-247.78

-371.67

-495.55

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

BOH8 SOYBEAN OIL FUTR MAR18
CHS8 CORN FUTURE MAR18

CTH8 COTTON NO.2 FUTR MAR18
KCH8 COFFEE "C" FUTURE MAR18

KR4175N10(2018-01 E &M=



KWHS8 KC HRW WHEAT FUT MAR18
SBH8 Sugar #11 (WORLD) MAR18
SH8 SOYBEAN FUTURE MAR18
SMH8 SOYBEAN MEAL FUTR MAR18
WHS8 WHEAT FUTURE(CBT) MAR18

4. it EEF9| oo d=H(VaR : 99% 42| +F,10U7|F)
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