2018-01-15

oll

Al

Ho

2018-01-12

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2018-01-15
2018-01-12

e

A

1,554.91

1,166.18

777.46

388.73

0.00

-388.73

-777.46

-1,166.18

-1,554.91

3. AU E &9

74
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

TR E S

w/tsd

{7152

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

0
1,555

YU
U

0.00

81.84

163.68 245.51 732735 409.19 491.03

572.86

654.70

-25.00%
-124
-83

-41

0

41

83

124

-16.67%
-124

124

FEHUSE LU Y ZY)

KR4101N30(2018-03 A I|200X|

124

124

8.33%
-124

124

16.67%
-124
-83

-41

0

41

83

124

124



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



ZA|Y  2018-01-15
J|Z=2  2018-01-12

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

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0|2[S171122 1,135

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

364

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



ZA|Y  2018-01-15
J|Z=2  2018-01-12

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

VL EEESIEE TEIE T ESTURYE ST LI
SWCSI5000C A18HCSI5000|21S171208 417

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
377

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



ZAY  2018-01-15
72|12 2018-01-12

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
876.61

657.46

438.31

219.15

— 0-00 T T T 1 T T T
or 0.00 896.50 1,793.00 2,689.50,3,586.00 4,482.50 5,379.00 6,275.50 7,172.00

A
-219.15

-438.31

-657.46

-876.61 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 70

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



ZA|Y  2018-01-15
7= 2018-01-12

A7 {7153

il
A 7red o

1,774 0 1774 &Y

HCF8-H-SHARE IDX FUT JAN18

1,227.43
818.29
409.14
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,119.50 6,239.00 9,358.50,4#2,478.0015,597.5018,717.0021,836.5024,956.00
-409.14
-818.29
-1,227.43
-1,636.58 -
712
MHCF8-MINI H-SHR IDX FU JAN18
137.86
103.39
68.93
34.46
=l
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,119.50 6,239.00 9,358.50,42,478.0015,597.5018,717.0021,836.5024,956.00
-34.46




-68.93

-103.39
-137.86 -
73
3. AL 2 £ P EHSE A U4 ZY) (EHl:# Bt )
HCF8 H-SHARE IDX FUT JAN18 131
MHCF8 MINI H-SHR IDX FU JAN18 11
4. THYAEO| A|THA L0 4 A(VaR : 9% E4F,10U7|F) (EHl:# Bt )

113



ZA|Y  2018-01-15
7= 2018-01-12

0K ==(1) =(2) =ZX|M8(1-2)

Mt {7ted =M 0 1,274,055  -1,274,055 =tLj
ol S7tsd =M 0 1,384,306  -1,384,306 ZtLj

KR4201N23252-2018-02 &325

45,500.00

34,125.00

22,750.00

11,375.00

— 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

-11,375.00

-22,750.00

-34,125.00

-45,500.00

KR4201N23278-2018-02 &327.5

744,243.75

558,182.81

372,121.88

186,060.94

— O-OO T T T L T T T
of 0.00 81.88 163.75 245.63 327.50\_409.38 491.25 573.13 655.00

-186,060.94




-372,121.88

-558,182.81

-744,243.75

KR4301N23250-2018-02 3325

406,250.00

304,687.50

203,125.00

101,562.50

0.00

0.

D0

81.25 162.50 243.75 _,325.00 406.25 487.50 568.75 650.00

-101,562.50

-203,125.00

-304,687.50

-406,250.00

KR4301N23276-2018-02 5£327.5

188,312.50

141,234.38

94,156.25

47,078.13

0.

-47,078.13

-94,156.25

-141,234.38

DO

81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00

yd

yd

d



-188,312.50 1

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N23: 2018-02 2325 2,908

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,295 1,262 1,222 1,176 1,124 1,067 1,006
-5.33% 1,160 1,096 1,027 953 877 797 716
2.67% 851 759 666 571 476 381 285
0% 301 201 100 0 -101 201 302
2.67% -500 585 672 762 854 947 11,041
5.33% 1,501 -1557  -1620  -1689  -1,762 -1,839 -1,919
8.00% 2625  -2655  -2693  -2738  -2,790 2,847 -2,908
KR4201N23:2018-02 2327.5 45,399
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 18472 18042 17499 16850 16,106 15,278 14,376
-5.33% 16787 15886 14,887 13805 12,657 11,454 10,204
2.67% 12,684 11,286 9,849 8,383 6,395 5,388 3,866
0% 4,931 3,287 1,644 0 -1644 -3,287 -4,930
2.67% 6938  -8431  -9955  -11501  -13,065 14,643 -16,232
533%  -22342 23413 24576  -25813 27110  -28457  -29,845
800%  -40,107  -40,723  -41465  -42317  -43,265 44296 -45399
KR4301N23:2018-02 £325 26,497

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -26380  -26382  -26388  -26400  -26421 126,453 26,497
533%  -15549  -15602  -15678  -15778  -15902 16,048  -16,216
2.67% 5505 5784  -6083  -6397  -6725 7,063 7,409
0% 1,208 808 405 0 -406 813 1,221
2.67% 3,497 3,326 3,124 2,897 2,647 2,378 2,092
5.33% 3,819 3,795 3,754 3,694 3,613 3,511 3,387
8.00% 3,836 3,835 3,831 3,823 3,309 3,786 3,751
KR4301N23:2018-02 £327.5 12,915

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12,884  -12,884  -12,885  -12,888  -12,893 -12,902 -12,915
-5.33% 7886  -7,899  -7919  -7947  -7,986 -8,034 -8,092
2.67% 3084  -3177  -3283  -3399  -3,524 3,657 3,796
0% 571 381 191 0 191 381 572
2.67% 2,137 2,022 1,896 1,760 1,617 1,467 1313



5.33%
8.00%

2,429 2,407 2,373 2,328
2451 2,449 2,445 2,438

=0 = (VaR : 99% M2 +F, 102 7| F)

2,272
2,426

2,205
2,408



ZAY  2018-01-15
72|12 2018-01-12

T&
A w715 ME 0 0 0 Ly
7 FtEH =24 0 0 0 &
A 7153 ME 5,723 0 5,723 ALY
=4 27158 24 0 11,922 -11,922 EhL|

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

4,291.95

2,861.30

1,430.65

of 0.00 3,119.50 6,239.00 9,358.50,42,478.0015,597.5018,717.0021,836.5024,956.00

-1,430.65

-2,861.30

-4,291.95

-5,722.60 -

OHHIF8-C116-HSCEI

3,552.21

2,664.16

1,776.11

888.05

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




r

-888.05

-1,776.11

-2,664.16

-3,552.21

1,806.73

1,204.49

602.24

-1,204.49

-1,806.73

-2,408.97

3,552.21

2,664.16

1,776.11

888.05

-1,776.11

OHHIF8-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIF8-P116-HSCEI

.00  2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00

yd

d



-2,664.16 |

3,552.21 -
7424
OHHIF8-P118-HSCEI
1,806.73
1,204.49
602.24
7
T 000 : : : . : : : .
e 0.00  2,950.00 5,900.00 8,850.0041,800.0014,750.0017,700.0020,650.0023,600.00
602.24
11,204.49
-1,806.73
2,408.97 -
7424
3. AL2IE 2ol TZHE(E T Mol A (el aerg)
HCF8 H-SHARE IDX FUT JAN18 458
OHHIF8-C11 HSCEI 284
OHHIF8-C11 HSCEI 193
OHHIF8-P11 HSCEI 284
OHHIF8-P11 HSCEI 193
4. THIAE S| 2T MOJALZ A (VaR : 99%HE|4E,107|5) (reluerg)



ZAY  2018-01-15
72|12 2018-01-12

Al QM M2 0 0 0 ELY
Al QB A 0 0 0 x|
A 158 =M 0 61,008 -61,008 ZtLY
= QIEH MEB 11,866 0 11,866 R
=7 SIEH  AY . 60,200 0 60,200 Q|
A 27158 =4 0 60,431 -60,431 ALY

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

11,866.44
8,899.83
5,933.22
2,966.61
=
il 0.00 . . : . : . .
e 0.00  81.84 163.68 24551 32735 409.19 491.03 572.86 654.70
2,966.61
5,933.22
8,899.83
111,866.44 -
74
KR4201N23278-2018-02 2327.5
32,750.00
24,562.50
16,375.00
8,187.50




0.

81.88 163.75 245.63 327.5 409.38 491.25 573.13 655.00

-8,187.50

N

-16,375.00

N

-24,562.50

-32,750.00

15,234.38

10,156.25

5,078.13

0.

-5,078.13

-10,156.25

-15,234.38

-20,312.50

KR4301N23250-2018-02 5325

81.25 162.50 243.75 25.00 406.25 487.50 568.75 650.00

KR4301N23276-2018-02 5327.5

7,368.75

5,526.56

3,684.38

1,842.19

81.88 163.75 245.63 27.50 409.38 491.25 573.13 655.00



-1,842.19

-3,684.38

-5,526.56

-7,368.75 -

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_5 235

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -235 -235 -235 -235 -235 -235 -235
-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% 235 235 235 235 235 235 235
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

7[Rkl iEd
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

7| =Rkl BiEd
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

7| =Rkl MiEd
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



267% 103 103 103 103 103 103 103
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 947
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -947 -947 -947 -947 947 -947 -947
-5.33% 632 632 632 632 632 632 632
-2.67% -316 -316 -316 -316 -316 -316 -316
0% 0 0 0 0 0 0 0
267% 316 316 316 316 316 316 316
5.33% 632 632 632 632 632 632 632
8.00% 947 947 947 947 947 947 947
KR4201N23:2018-02 2327.5 1,998



7| =Rkl iEd

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

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 813 794 770 741 709 672 633
-5.33% 739 699 655 608 557 504 449
-2.67% 558 497 433 369 303 237 170

0% 217 145 72 0 72 145 217
2.67% -305 -371 438 -506 575 644 714
5.33% 983  -1,030  -1081  -1136  -1,193 1,252 1,313
8.00% 1,765  -1,792  -1,825  -1,862  -1,904 -1,949 -1,998

KR4301N23:2018-02 %325 1,325
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1319 -1319  -1,319  -1320  -1,321 11,323 11,325
-5.33% 777 780 784 789 795 -802 811
267% 275 -289 -304 -320 -336 -353 -370

0% 60 40 20 0 20 41 61
267% 175 166 156 145 132 119 105
5.33% 191 190 188 185 181 176 169
8.00% 192 192 192 191 190 189 188

KR4301N23:2018-02 %£327.5 505
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 504 504 -504 -504 -505 -505 -505
-5.33% -309 -309 1310 311 1312 314 317
267% 121 124 128 133 138 143 -149

0% 22 15 7 0 7 15 22
267% 84 79 74 69 63 57 51
5.33% 95 94 93 91 89 86 83
8.00% 96 96 96 95 95 94 93



ZAY  2018-01-15
72|12 2018-01-12

QEAHEZR(FASH-TYH

ZHefoh 4
M L7I15H ME 0 0 0
M {7153 2% 0 0 0 &e|
At f715E SHM 0 0 0 &
Al NES At 0 0 0 g2l
= QiEA M2 21311 0 21311
A4 S A 96,315 0 96,315 AtQ
A FtEH =4 0 58,985 -58,985 EtL|]
= INES A2t 51,369 0 51,369 A9
2. Q7| A|He| & x
OESXF8-C3550-EURO STOXX 50
17,004.73
12,753.55
8,502.37
4,251.18
=
fvr 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
-4,251.18
-8,502.37
-12,753.55
-17,004.73
7t
OESXF8-C3575-EURO STOXX 50
9,365.67

6,243.78




3,121.89

0.00
0.00

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

0.00

-3,121.89

N

-6,243.78

N

-9,365.67

-12,487.56

OESXF8-P3550-EURO STOXX 50

12,753.55

8,502.37

4,251.18

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

-4,251.18

-8,502.37

-12,753.55

-17,004.73

OESXF8-P3575-EURO STOXX 50

9,365.67

6,243.78

3,121.89

0.00



ol

A

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

-3,121.89

-6,243.78

-9,365.67

-12,487.56 -

VGHS8-EURO STOXX 50 MAR18

21,311.28

15,983.46

10,655.64

5,327.82

0.00

896.50 1,793.00 2,689.50,3,586.00 4,482.50 5,379.00 6,275.50 7,172.00

-5,327.82

-10,655.64

-15,983.46

-21,311.28 -

3. AlLtE|2E &9

THIE =0 H=H)

260105SGPX SG EURO Covered CALL STRATEGY - 994.569

260105SQPX SG EURO Covered CALL STRATEGY
OESXF8-C35 EURO STOXX 50
OESXF8-C35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50

VGH8

EURO STOXX 50 MAR18

o &S Y(VaR : 99% 4 2|+ F, 10U 7| F)

FE
4
s
ra
[Ho



3,740



ZA|Y  2018-01-15
2018-01-12

ETFADIEY H 2| X| S ET 28

ot

e

A

2. BN He| 29YFE

72} ch o
27153

2153

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

0 ZU
20,296 ELY

20,295.70
15,221.78
10,147.85
5,073.93
.un'a
T 000 . . . . . . .
e 000 8184 16368 24551 327.35 409.19 49103 57286 654.70
5,073.93
110,147.85
15,221.78
-20,295.70
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N30(2018-03 T AT 200K| 42 1621
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1621  -1621  -1621  -1621  -1621 1,621 1,621
533%  -1080  -1080  -1080  -1080  -1,080 -1,080 -1,080
-2.67% -540 -540 -540 -540 -540 -540 -540
0% 0 0 0 0 0 0 0
2.67% 540 540 540 540 540 540 540
5.33% 1080 1080 1080 1080 1,080 1,080 1,080
8.00% 1621 1621 1621 1621 1621 1621 1621
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ZA|Y  2018-01-15
72|12 2018-01-12
ETFAOIEY HE| K| 25X ESHS
1. A=A
{2 C &
Mt 7t5H M= 0 0 0| ZHLH
A FEH M= 573 0 573 &Ly
2. Qt7|A| "ol &l x
KR4101N30002-2018-03 R A 1| 200X| =M=
429.65
286.43
143.22
3
T 0.00 . . . . . . :
?15 0.00 81.84 163.68 24551 .7327.35 409.19 491.03 572.86 654.70
-143.22
-286.43
-429.65
-572.86 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o Al
KR4101N30(2018-03 A L|200X|$=ME 46
7| Z=XpAO| HE
7} -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -46 -46 -46 -46 -46 -46 -46
-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% 46 46 46 46 46 46 46



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



2018-01-15
2018-01-12

ETFA O} E 3| B 2] X| =

H
ra
rtot
o2t
(=
o

7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,309 0 1,309 FLy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,309.40
982.05
654.70
327.35
3
T 000 . . . . : . :
?{5 0.00 81.84 163.68 245.51 327.35 409.19 491.03 572.86 654.70
-327.35
-654.70
-982.05
-1,309.40 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N30(2018-03 I AL|200K|=M = 105
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -105 -105 -105 -105 -105 -105 -105
-5.33% -70 -70 -70 -70 -70 -70 -70
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 70 70 70 70 70 70 70
8.00% 105 105 105 105 105 105 105
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



o 2018-01-15
7= 2018-01-12

ojLAR| QI AT AR (HA-THIE)

<A

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

675.01

450.01

225.00

0.00

.00

15.92

31.84 47.76 63.68 79.60

95.52

111.44

127

-225.00

-450.01

-675.01

-900.01 -

1,520.07

1,140.06

760.04

380.02

0.00

-380.02

COH8-BRENT CRUDE FUTR MAR18

0.

DO

17.32

34.63 51.95 69.26 86.58

103.89

121.21

138

.36

.52



-760.04 //
-1,140.06
-1,520.07
7H4

HOH8-NY Harb ULSD Fut MAR18
755.70 /
566.78 /
377.85 /
188.93 /

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
-188.93 /
-377.85 /
-566.78
-755.70
7t4

KR4175N20007-2018-02 E2{ =
849.60
637.20 \
424.80 \
212.40 \

0-00 T T T T T T 1
0.00 265.50 531.00 796.50 1,062.00.1,327.50 1,593.00 1,858.50 2,124.00

-212.40 \
-424.80 \
-637.20 \




-849.60

986.25

739.69

493.13

246.56

-493.13

-739.69

-986.25

677.69

508.27

338.85

169.42

-338.85

-508.27

-677.69

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 0.93

1.%85 2.31

2.78

3.24

3.70




3. AU E 2P ZHFEI 2L Y=

CLH8 WTI CRUDE FUTURE MAR18

COH8 BRENT CRUDE FUTR MAR18

HOH8 NY Harb ULSD Fut MAR18
KR4175N20(2018-02 2| M &

NGH8 NATURAL GAS FUTR MAR18

XBH8 GASOLINE RBOB FUT MAR18

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

FE
H
i3
rd
{0
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o 2018-01-15
7= 2018-01-12

Of 12| 0 Q1 A B 2] A 2 (R - T

e
[=]
=

<A

368.56

27153

7/t

BOH8-SOYBEAN OIL FUTR MAR18

276.42

184.28

92.14

0.00

8.29

16.58 24.86 33.15 41.44

49.73

58.01

66

-92.14

-184.28

-276.42

-368.56 -

CH8-CORN FUTURE MAR18

1,056.46

792.35

528.23

264.12

0.00

0.

DO

87.19

17438 261.56 7348.75 43594 523.13 610.31 697

-264.12

.50



-528.23 yd

-792.35 /

-1,056.46

CTH8-COTTON NO.2 FUTR MAR18

22631 /
169.73 /
113.15 /
56.58 /
0-00 T T T T T T 1
000 2066 4133 61.99 8265 103.31 12398 144.64 16530
-56.58

-113.15 /
-169.73

-226.31

KCH8-COFFEE "C" FUTURE MAR18

304.93 /

228.69 /

152.46 /

76.23 /

0-00 T T T T T T 1
000 3070 6140 9210 ~122.80 153.50 184.20 214.90 245.60

-76.23 /

-152.46

-228.69 /
d




-304.93 L

KR4175N20007-2018-02 E2{ M &

318.60

238.95

~

.00

265.50 531.00 796.50 1,062.00.1,327.50 1,593.00 1,858.50 2,124.00

-159.30

-238.95

-318.60

KWHS8-KC HRW WHEAT FUT MAR18

pd

.00

110.06 220.13 330.19 40.25 55031 660.38 770.44 880.50

-127.33

-169.78



SBH8-Sugar #11 (WORLD) MAR18

358.99
269.24 /
179.49 /
0.00 : : : / : : !
000 355  7.09 10.64/18 17.73 2127 2482  28.36

-179.49 /
-269.24

-358.99

SH8-SOYBEAN FUTURE MAR18

621.79 /

414.53 /

207.26 /

0.00 T T T T T T 1
0.00 237.50 475.00 712.50 650.00 1,187.50 1,425.00 1,662.50 1,900.00

-207.26 /

-414.53 /

-621.79

-829.05

SMH8-SOYBEAN MEAL FUTR MAR18



102.50
éﬁ /
=
i) 0.00

626.20

35 0.00 7828 15655 234.83 ~313.10 391.38 469.65 547.93
-102.50 /
-204.99 /
-307.49
-409.99
7t
WHS-WHEAT FUTURE(CBT) MAR18
376.15 //
250.77

125.38
éﬁ /
=
i) 0.00

649.88

758.19  866.50

35 000 10831 216.63 324.94 43325 54156
-125.38

-250.77

-376.15

-501.53

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

KR4175N20(2018-02 &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)

14
29
66
33
40

r
do
1=
[ACL
[#o
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