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KR4101N30002-2018-03 R A 1| 200X| =M=
1,546.13
1,159.59
773.06
386.53
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?{5 0.00 81.38 162.75 244.13 32550 406.88 488.25 569.63 651.00
-386.53
-773.06
-1,159.59
-1,546.13 -
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-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
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800,312.50
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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
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KR4201N13Z22018-01 =325 53,206
7| ZRpArO] HE N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10,341 10,335 10,320 10,291 10,243 10,170 10,068
-5.33% 10,249 10,150 10,003‘ 9,806‘ 9,559 9,262 8,920
-2.67% 8,998 8,489 7,925 7,318 6,674 6,000 5,301
0% 2,693 1,796 898 0 -898 -1,796 -2,694
2.67% -11,808 -12,392 -13,024 -13,697 -14,401 -15,132 -15,884
5.33% -31,562 -31,714 -31,924 -32,193 -32,518 -32,895 -33,320
8.00% -52,707 -52,724 -52,759 -52,820 -52,912 -53,040 -53,206
KR4301N1322018-01 £322.5 10,138
7| ZRpArO] HE N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% -10,138 -10,138 -10,138 -10,138 -10,138 -10,138 -10,138
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-5.33%
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-6,244 -6,244
-2,392 2,418
224 151
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21,002 -21,002
-9,130 -9,159
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3,293 3,293
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-2,450 -2,488 -2,530
76 0 -77
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HCF8 H-SHARE IDX FUT JAN18 636
OHHIF8-C11 HSCEI 378
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OHHIF8-P11 HSCEI 378
OHHIF8-P11 HSCEI 276
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2. Q7| A|Ee & x
KR4101N30002-2018-03 R A 1| 200X| =M=
8,849.53
5,899.69
2,949.84
=
il 0.00 . . : . : . .
2{5 0.00 81.38 162.75 244.13 732550 406.88 488.25 569.63 651.00
-2,949.84
-5,899.69
-8,849.53
-11,799.38 -
74
KR4201N13253-2018-01 2325
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24,375.00
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74
KR4301N13228-2018-01 F322.5
6,450.00
4,837.50
3,225.00
1,612.50
0.00 T T T T T T 1
000 80.63 16125 241.88 32250 403.13 483.75 564.38 645.00
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-4,837.50
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-5,U/8.13

-10,156.25

-15,234.38

-20,312.50 -

3. ALE|E 2R zHFEI &L Y=d) e akRl)
2.529E+11 UBCSFXCL INDEX_2 1,446

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1446  -1446  -1446  -1446  -1446 1,446 1,446
-5.33% -964 -964 -964 -964 964 -964 -964
-2.67% 482 482 482 482 482 482 482
0% 0 0 0 0 0 0 0
2.67% 482 482 482 482 482 482 482
5.33% 964 964 964 964 964 964 964
8.00% 1446 1446 1446 1446 1446 1,446 1,446
2.529E+11 UBCSFXCL INDEX_3 274

7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -274 -274 274 274 274 274 274
-5.33% 182 182 182 182 182 182 182
-2.67% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
267% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXCL INDEX 4 156

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -156 -156 156 156 -156 -156 -156
-5.33% -104 -104 -104 -104 -104 -104 -104
-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% 104 104 104 104 104 104 104
 8.00% 156 156 156 156 156 156 156
2.529E+11 UBCSFXCL INDEX_5 234
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e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -234 -234 -234 -234 -234 -234 -234
-5.33% -156 -156 -156 -156 -156 -156 -156
-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% 156 156 156 156 156 156 156
8.00% 234 234 234 234 234 234 234
2.529E+11 UBCSFXC1 INDEX_6 195

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-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% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
2.529E+11 UBCSFXC1 INDEX_7 250
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -250 -250 -250 -250 -250 -250 -250
-5.33% -167 -167 -167 -167 -167 -167 -167
-2.67% -83 -83 -83 -83 -83 -83 -83
0% 0 0 0 0 0 0 0
2.67% 83 83 83 83 83 83 83
5.33% 167 167 167 167 167 167 167
8.00% 250 250 250 250 250 250 250
2.529E+11 UBCSFXC1 INDEX_8 463
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -463 -463 -463 -463 -463 -463 -463
-5.33% -308 -308 -308 -308 -308 -308 -308
-2.67% -154 -154 -154 -154 -154 -154 -154
0% 0 0 0 0 0 0 0
2.67% 154 154 154 154 154 154 154
5.33% 308 308 308 308 308 308 308
8.00% 463 463 463 463 463 463 463
2.529E+11 UBCSFXC1 INDEX_9 308
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74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -308 -308 -308 -308 -308 -308 -308
-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
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5.33% 206 206 206 206 206 206 206
8.00% 308 308 308 308 308 308 308
2.529E+11 UBCSFXC1 INDEX_10 274
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 274 274 274 274 274 274 274
-5.33% -182 -182 -182 -182 -182 182 -182
267% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
267% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 625
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -625 -625 -625 625 625 625 -625
-5.33% 417 417 417 417 417 417 417
-2.67% -208 -208 -208 -208 -208 -208 -208
0% 0 0 0 0 0 0 0
267% 208 208 208 208 208 208 208
5.33% 417 417 417 417 417 417 417
8.00% 625 625 625 625 625 625 625
2.529E+11 UBCSFXC1 INDEX_12 469
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -469 -469 -469 -469 -469 -469 -469
-5.33% -313 -313 313 313 -313 313 -313
-2.67% -156 -156 -156 -156 -156 -156 -156
0% 0 0 0 0 0 0 0
267% 156 156 156 156 156 156 156
5.33% 313 313 313 313 313 313 313
8.00% 469 469 469 469 469 469 469
KR4101N30(2018-03 R A I|200K| M2 941
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -941 941 -941 -941 941 -941 941
-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% 941 941 941 941 941 941 941
KR4201N13:2018-01 2325 2,161
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-8.00% 420 420 419 418 416 413 409
-5.33% 416 412 406 398 388 376 362
-2.67% 365 345 322 297 271 244 215

0% 109 73 36 0 36 73 -109
2.67% -480 -503 -529 556 585 614 645
5.33% 1282 -1288  -1296  -1307  -1,321 11,336 11,353
8.00% 2140 2141 2143 2145  -2,149 2,154 2,161
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724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -451 451 451 451 451 451 451
-5.33% 277 277 278 278 278 278 278
-2.67% 106 107 109 111 112 114 117

0% 10 7 3 0 3 7 110
267% 26 26 25 25 24 23 22
5.33% 26 26 26 26 26 26 26
8.00% 26 26 26 26 26 26 26
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7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1495  -1495  -1495  -1495  -1,495 1,495 1,496
-5.33% 955 -955 955 955 955 955 955
267% 415 416 418 421 424 428 432

0% 34 23 11 0 11 23 34
267% 147 145 142 139 135 130 124
5.33% 150 150 150 150 149 149 148
8.00% 150 150 150 150 150 150 150
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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



3,597



Al 2018-01-05
J|Z=Y 2018-01-04

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,181 0 20,181 ZtL|

2. B7|AIHO| 2YRE

KR4101N30002-2018-03 A A 5| 200X| =M S
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7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1610  -1610  -1610  -1610  -1610 -1,610 -1,610
533%  -1073  -1073  -1073  -1073  -1,073 -1,073 -1,073
-2.67% -537 -537 537 537 537 537 -537
0% 0 0 0 0 0 0 0
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KR4101N30002-2018-03 R A 1| 200X| =M=
569.63
427.22
284.81
142.41
3
T 0.00 . . . . . . :
?{5 0.00 81.38 162.75 244.13 732550 406.88 488.25 569.63 651.00
-142.41
-284.81
-427.22
-569.63 -
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3. AlLE| 2 2R ZHE R LA (EFl:Thel)
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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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870.37

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

652.78

435.19

217.59

0.00

-217.59

.00

15.39

30.78 46.16 61.55 76.94

92.33

107.71

-435.19

-652.78

-870.37 -

1,117.13

744.76

372.38

0.00

-372.38

0.

COH8-BRENT CRUDE FUTR MAR18

DO

16.96

33.92 50.88 67.84 84.80

101.76

118.72

135

.68



-744.76 //
-1,117.13
-1,489.51
7H4

HOH8-NY Harb ULSD Fut MAR18
755.17 /
566.38 /
377.58 /
188.79 /

0-00 T T T T T T 1
0.00 0.52 1.04 1.%‘07 2.59 3.11 3.62 4.14
-188.79 /
-377.58 /
-566.38
-755.17
7t4

KR4175N10008-2018-01 E2{H =
849.36
637.02 \
424.68 \
21234 \

0-00 T T T T T T 1
0.00  265.43 530.85 796.28 1,061.70.1,327.13 1,592.55 1,857.98 2,123.40

-212.34 \
-424.68 \
-637.02 \




-849.36 |

741.02

494.01

247.01

0.00

-247.01

-494.01

-741.02

-988.03

664.86

498.64

332.43

166.21

-332.43

-498.64

-664.86

NGH8-NATURAL GAS FUTR MAR18

pd

DO

0.73 1.47

Z.Mgs 3.66

4.40

5.13

5.86

XBH8-GASOLINE RBOB FUT MAR18

pd

.00

0.46 0.91

1.%82 2.28

2.73

3.19

3.64
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HOH8 NY Harb ULSD Fut MAR18
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BOH8-SOYBEAN OIL FUTR MAR18

282.52
188.35
94.17
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 8.48 16.95 25.43 33.90 42.38 50.85 59.33 67,80
-94.17
-188.35
-282.52
-376.69 -
7%
CH8-CORN FUTURE MAR18
1,068.89
801.67
534.45
267.22
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 88.25 176.50 264.75 ,353.00 441.25 529.50 617.75 706.00
-267.22




257.20

-534.45 //
-801.67
-1,068.89
7t4
CTH8-COTTON NO.2 FUTR MAR18
160.62 //
107.08 /
53.54 /
0-00 T T T T T T 1
0.00 1953 39.06 5858 7811  97.64 117.17 136.69 156.22
-53.54 /
-107.08 /
-160.62
-214.16
74
KCH8-COFFEE "C" FUTURE MAR18
239.12 / /
159.42 /
79.71 /
0-00 T T T T T T 1
0.00 3215 6430 96.45 12860 160.75 192.90 225.05
-79.71 /
-159.42 /
-239.12 /




-159.26

-238.88

-318.51

170.06

127.55

-127.55

-170.06

KR4175N10008-2018-01 E2{ M &

~

.00 265.43 530.85 796.28 1,061.70~1,327.13 1,592.55 1,857.98 2,123.40

KWHS8-KC HRW WHEAT FUT MAR18

pd

.00 110.25 220.50 330.75 41.00 551.25 661.50 771.75 882.00




SBH8-Sugar #11 (WORLD) MAR18

289.42 /

192.95 /

96.47 /

0.00 T T T T T T
0.00 3.83 7.66 11.48 15.31 19.14 22.97 26.79

30.62

-96.47 /
-192.95

-289.42 /

-385.90

SH8-SOYBEAN FUTURE MAR18

845.08 /

633.81 /

422.54 /

211.27 /

0.00 T T T T T T
0.00 242.19 484.38 726.56 68.75 1,210.94 1,453.13 1,695.31 1,937.50

-211.27 /

-422.54 /
-633.81

-845.08

SMH8-SOYBEAN MEAL FUTR MAR18

417.06



104.26
éﬁ /
=
i) 0.00

637.20

35 0.00  79.65 15930 23895 318.60 398.25 477.90 557.55
-104.26 l//,/’/,
-208.53 ‘///////'
-312.79
-417.06
7t
WH8-WHEAT FUTURE(CBT) MAR18
504.63 l//,/’/,
378.47 l//,/’/,
252.32 l//,/’/,
126.16

-;':j /
=
i) 0.00

654.00

763.00 872.00

35 0.00 109.00 218.00 327.00 36.00 545.00
-126.16

-252.32

-378.47

-504.63
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BOH8 SOYBEAN OIL FUTR MAR18
CHS8 CORN FUTURE MAR18

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