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DAY 2018-01-24
J|Z 2018-01-23

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,410 0 1,410 FLy
2. Q7| A|Ee & x
KR4101N30002-2018-03 R A 1| 200X| =M=
1,409.94
1,057.45
704.97
352.48
3
T 000 . . . . : . :
?{5 0.00 82.94 165.88 248.81 331.75 414.69 497.63 580.56
-352.48
-704.97
-1,057.45
-1,409.94 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 94l
KR4101N30(2018-03 I AL|200K|=M = 113
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -113 -113 -113 -113 -113 -113 -113
-5.33% -75 -75 -75 -75 -75 -75 -75
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 75 75 75 75 75 75 75
8.00% 113 113 113 113 113 113 113



ol

7|1¥)

ol
=

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



DAY 2018-01-24
7|=2  2018-01-23

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. AlLjE|2E oI A0 Y=A) (Thel- 4 2R
SWMXWOO( A EHMXWO 0| 2}S171122 1,161

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

374

o

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



DAY 2018-01-24
7|=2  2018-01-23

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) GO
SWCSI5000C A18HCSI5000|21S171208 418

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
378

o

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



DAY 2018-01-24
J|Z 2018-01-23

e {7153 |
= QIIEY M

VGHS8-EURO STOXX 50 MAR18
893.58

670.19

446.79

223.40

— 0-00 T T T 1 T T T
?{5 0.00 913.50 1,827.00 2,740.50,3,654.00 4,567.50 5,481.00 6,394.50 7,308.00

-223.40

-446.79

-670.19

-893.58 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 71

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

o



DAY 2018-01-24
J|Z 2018-01-23

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1624 0 1,624 FLY

HCG8-HSCEI FUTURES FEB18

1,476.22
1,107.17
738.11
369.06
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,369.75 6,739.5010,109.2543,479.0016,848.7520,218.5023,588.2526,958.00
-369.06
-738.11
-1,107.17
-1,476.22 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
147.62
110.72
73.81
36.91
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,369.75 6,739.50 10,109.2543,479.0016,848.7520,218.5023,588.2526,958.00
-36.91




-73.81

-110.72
-147.62 -
717
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCGS8 HSCEI FUTURES FEB18 118
MHCGS8 MINI H-SHR IDX FU FEB18 12
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) EEEE)

103



DAY 2018-01-24
J|Z 2018-01-23

0K ==(1) 04 = (2)

Al FtEH =24 8,127 0 8,127 EtL||
ol S7tsd =M 0 1,311,500  -1,311,500 =tLj

KR4201N23252-2018-02 &325

468,000.00

351,000.00

234,000.00

117,000.00

— 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

-117,000.00

-234,000.00

-351,000.00

-468,000.00

KR4201N23278-2018-02 &327.5

281,650.00

211,237.50

140,825.00

70,412.50

— 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

-70,412.50




-140,825.00

-211,237.50

-281,650.00

401,375.00

301,031.25

200,687.50

100,343.75

-100,343.75

-200,687.50

-301,031.25

-401,375.00

160,475.00

120,356.25

80,237.50

40,118.75

-40,118.75

-80,237.50

-120,356.25

KR4301N23250-2018-02 3325

.00

81.25 162.50 243.75 _,325.00 406.25 487.50 568.75 650.00

0.

KR4301N23276-2018-02 5£327.5

DO

81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00

yd

yd

d



-160,475.00 1

742
3. AUEIQE 2R EHE (A2 A0 AZH) (Ehg]- o))
KR4201N23: 2018-02 2325 32,966

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 14586 14342 14039 13,684 13,281 12,837 12,356
5.33% 13175 12615 12017 11,387 10,733 10,058 9,366
2.67% 9,387 8,580 7,771 6,960 6,146 5,332 4,516
0% 2,309 1,552 781 0 789 -1,584 2,384
2.67% 7705  -8185  -8716  -9290  -9,899 110,537 111,199
533%  -19460 -19671  -19942  -20271  -20,652 21,080  -21,549
800%  -31,917  -31,983  -32,089  -32240  -32436  -32679  -32,966
KR4201N23:2018-02 2327.5 19,017
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 7,514 7,405 7,263 7,089 6,385 6,655 6,402
-5.33% 6,911 6,629 6,318 5,983 5,628 5,256 4,871
2.67% 5,118 4,659 4,195 3,726 3,253 2,778 2,300
0% 1,459 976 489 0 491 -983 1,475
2.67% 4077 -4420  -4788  -5176  -5581 5,998 6,427
533%  -10866  -11,034  -11,240  -11,481  -11,750  -12,046  -12,364
800%  -18223  -18282  -18370  -18483  -18636  -18813 -19,017
KR4301N23:2018-02 £325 23,789

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -23671  -23674  -23681  -23693  -23714  -23746  -23,789
533%  -12,878  -12,954  -13054  -13177  -13,322 -13,485 -13,666
2.67% 3620  -3942  -4269  -4600  -4,934 5,270 5,608
0% 769 529 272 0 -283 575 -875
2.67% 1,490 1,454 1,399 1,324 1,229 1,114 980
5.33% 1,522 1,521 1,517 1,510 1,496 1,474 1,443
8.00% 1,523 1,523 1,523 1,522 1,521 1,519 1,515
KR4301N23:2018-02 £327.5 10,280

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -10255  -10256  -10257  -10259  -10,263 10270 -10,280
-5.33% 5947  -5962  -598  -6015  -6,053 -6,099 6,152
2.67% 1,977  -2,080  -2189  -2303  -2,420 22,540 12,663
0% 379 256 129 0 -131 -263 -397
2.67% 927 897 858 809 752 686 614



905
958

926
961

962 958 952 941
964 964

964

964
964

5.33%
8.00%

963

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 9% 4+F,10



N oh
>

ne me

2018-
2018-

01-24
01-23

32

2. WI|MHE &

= 2 13

I 4r = >

ftsd M2 0 0 0T
253 84 0 0 0 S
7tEd  d= 5,440 0 5,440 LY
=l M 0 10714 -10,714 &Ly

12
|
P

HCF8-H-SHARE IDX FUT JAN18

4,079.93

2,719.95

1,359.98

0.00 3,366.50 6,73

3.0010,099.50%3,466.0016,832.5020,199.0023,565.5026,932.00

-1,359.98

-2,719.95

-4,079.93

-5,439.90 -

OHHIF8-C116-HSCEI

2,382.06

1,588.04

794.02

0.00

.00  2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00



r

-794.02

-1,588.04

-2,382.06

-3,176.08

2,180.82

1,635.61

1,090.41

545.20

-1,090.41

-1,635.61

-2,180.82

2,382.06

1,588.04

794.02

-1,588.04

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



-2,382.06 |

3,176.08 -
7424
OHHIF8-P118-HSCEI
2,180.82
1,635.61
1,090.41
545.20
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
545.20
11,090.41
-1,635.61
2,180.82 -
7424
3. AL2IE 2ol TZHE(E T Mol A (el aerg)
HCF8 H-SHARE IDX FUT JAN18 435
OHHIF8-C11 HSCEI 254
OHHIF8-C11 HSCEI 174
OHHIF8-P11 HSCEI 254
OHHIF8-P11 HSCEI 174
4. THIAE S| 2T MOJALZ A (VaR : 99%HE|4E,107|5) (reluerg)



DAY 2018-01-24
J|Z 2018-01-23

Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
ah {158 g4 0 0 0 Fuj
A FHEH M= 12,026 0 12,026 LY
=2 SIEH  AY 60,200 0 60,200 % Q|
el {7tsd =M 0 60,250 -60,250 ALY
2. Q7| A He| 2YPE
KR4101N30002-2018-03 R A 1| 200X| =M=
12,025.94
9,019.45
6,012.97
3,006.48
=
il 0.00 . . : . : . .
?{'J- 0.00 82.94 165.88 248.81 7331.75 414.69 497.63 580.56
-3,006.48
-6,012.97
-9,019.45
-12,025.94 -
74
KR4201N23252-2018-02 =325
17,671.88
11,781.25
5,890.63




O-OO T T T T T T
000  81.25 162.50 243.75 325.00% _406.25 487.50 568.75 650.00
-5,890.63 \
-11,781.25 \
-17,671.88
-23,562.50
7t4
KR4201N23278-2018-02 &327.5
9,006.25
6,754.69
4,503.13
2,251.56
0.00 T T T T T T 1
000 8188 163.75 24563 327.50~_409.38 491.25 573.13 655.00
-2,251.56 \
-4,503.13 \
-6,754.69 \
-9,006.25
74
KR4301N23250-2018-02 £325
15,234.38
10,156.25
5,078.13
O-OO T T T T T T 1
000  81.25 162.50 243.75 732500 406.25 487.50 568.75 650.00




-5,U/8.13 /,
-10,156.25 /
-15,234.38
-20,312.50
712
KR4301N23276-2018-02 5327.5
7,368.75
5,526.56
3,684.38
1,842.19
&
;’ 0-00 T T T T T T
%5 0.00 81.88 163.75 245%27'.50 409.38 491.25 573.13
-1,842.19 /
-3,684.38 /
-5,526.56
-7,368.75
7174
3. AlLE| 8 £ FEHS (E h2 Mo ATY) 43t 2l)
2.529E+11 UBCSFXCL INDEX 2 1,450
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1450  -1450  -1450  -1450  -1450 -1,450 -1,450
-5.33% -967 -967 -967 -967 -967 -967 -967
-2.67% 483 483 483 483 483 483 483
0% 0 0 0 0 0 0 0
267% 483 483 483 483 483 483 483
5.33% 967 967 967 967 967 967 967
8.00% 1450 1450 1450 1450 1450 1,450 1,450
2.529E+11 UBCSFXCL INDEX_3 274
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -274 -274 -274 -274 -274 -274 -274
-5.33% -183 -183 -183 -183 -183 -183 -183
-2.67% -91 -91 -91 -91 -91 -91 -91
0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_4 157

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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
2.67% 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 UBCSFXC1 INDEX_5 235

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 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

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 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



267% 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 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -464 -464 464 464 464 464 464
-5.33% -309 -309 -309 -309 -309 -309 -309
-2.67% -155 -155 -155 -155 -155 -155 -155
0% 0 0 0 0 0 0 0
267% 155 155 155 155 155 155 155
5.33% 309 309 309 309 309 309 309
8.00% 464 464 464 464 464 464 464
2.529E+11 UBCSFXC1 INDEX_9 309
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -309 -309 -309 -309 -309 -309 -309
-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% 309 309 309 309 309 309 309
2.529E+11 UBCSFXC1 INDEX_10 274
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 274 274 274 274 274 274 274
-5.33% -183 -183 -183 -183 -183 -183 -183
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% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 627
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 627 627 627 627 627 627 627
-5.33% 418 418 418 418 418 418 418
-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% 418 418 418 418 418 418 418
8.00% 627 627 627 627 627 627 627
2.529E+11 UBCSFXC1 INDEX_12 470



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% -470 470 470 470 470 470 470
-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% 470 470 470 470 470 470 470

KR4101N30( 2018-03 T A II|200X| 4= 2 960
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -960 -960 -960 -960 -960 -960 -960
-5.33% 640 640 640 640 -640 640 640
-2.67% -320 -320 -320 -320 -320 -320 -320

0% 0 0 0 0 0 0 0
2.67% 320 320 320 320 320 320 320
5.33% 640 640 640 640 640 640 640
8.00% 960 960 960 960 960 960 960

KR4201N23:2018-02 2325 1,660
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 734 722 707 689 669 646 622
-5.33% 663 635 605 573 540 506 472
267% 473 432 391 350 309 268 227

0% 116 78 39 0 40 -80 -120
267% -388 412 439 468 -498 531 564
5.33% -980 990 -1,004  -1,021  -1,040 1,061 -1,085
8.00% 1,607  -1610  -1616  -1623  -1,633 1,645 -1,660

KR4201N23:2018-02 2327.5 608
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 240 237 232 227 220 213 205
-5.33% 221 212 202 191 180 168 156
267% 164 149 134 119 104 89 74

0% 47 31 16 0 16 31 47
267% 130 141 153 166 178 -192 -206
5.33% -347 -353 -359 367 376 385 -395
8.00% -583 585 587 -591 -596 602 -608

KR4301N23:2018-02 Z325 1,204
| ES RS |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,198  -1,198  -1,198  -1199  -1,200 1,202 1,204
-5.33% 652 656 661 667 674 682 692



-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-183
39
75
77
77

-200
27
74
77
77

-216
14
71
77
77

KR4301N23Z2018-02 %&327.5

-25.00%

471
-273
-91
17
43
44

-16.67%
471
-274

-96
12
41
44
44

7[Rkl MiEd

-8.33%
471
-275
-101

6
39
44
44

99% M 2|+ &,

-233
0

67
76
77

0%
471
-276
-106
0

37
44
44

107]|F)

-250
-14
62
76
77

8.33%

-471
-278
-111
-6
35
43
44

-267
-29
56
75
77

16.67%
-472
-280
-117

-12
32
42
44

-284
-44
50
73
77
472

25.00%
-472
-282
-122

-18
28
42



DAY 2018-01-24
J|Z 2018-01-23

7 2 CH &

Mot {7tsd M= 0 0 0
A 15 ~g 0 0 0 &
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME 17,842 0 17,842
= SI=AH  AY 98,309 0 98,309 A9
A FtEH =4 0 53,380 -53,380 EtL
= NES At 52,432 0 52,432 & Q)
2. QH7|A| ™ol &9 x
OESXG8-C3625-0OESXG8-C3625 EURO STOXX 50 PRICE EUR
748.38
498.92
249.46
=
f.-‘r 0.00 T T T T T T T
2{5 0.00 906.25 1,812.50 2,718.75 3,625.00.4,531.25 5,437.50 6,343.75 7,250.00
-249.46
-498.92
-748.38
-997.85
74
OESXG8-C3650-OESXG8-C3650 EURO STOXX 50 PRICE EUR
25,692.34
19,269.25

12,846.17




6,423.08

.00 912,50 1,825.00 2,737.50 3,650.00.4,562.50 5,475.00 6,387.50 7,300.00

-6,423.08

-12,846.17

-19,269.25

-25,692.34

OESXG8-P3625-OESXG8-P3625 EURO STOXX 50 PRICE EUR

748.38

498.92

249.46

0.00
0.00

906.25 1,812.50 2,718.75,3,625.00 4,531.25 5,437.50 6,343.75 7,250.00

-249.46

-498.92

-748.38

-997.85

25,692.34

19,269.25

12,846.17

6,423.08

0.00

OESXG8-P3650-OESXG8-P3650 EURO STOXX 50 PRICE EUR




ol

A

0.00 912.50 1,825.00 2,737.50,3,650.00 4,562.50 5,475.00 6,387.50 7,300.00

-6,423.08

-12,846.17

-19,269.25

-25,692.34 -

VGHS8-EURO STOXX 50 MAR18

17,842.10

13,381.58

8,921.05

4,460.53

S O-OO T T T T

of 0.00  913.50 1,827.00 2,740.50,3,654.00 4,567.50 5,481.00 6,394.50 7,308.00

-4,460.53

-8,921.05

-13,381.58

-17,842.10 -

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
OESXG8-C3¢ OESXG8-C3625 EURO STOXX 50 PRICE EUR
OESXG8-C3€ OESXG8-C3650 EURO STOXX 50 PRICE EUR
OESXG8-P3€ OESXG8-P3625 EURO STOXX 50 PRICE EUR
OESXG8-P3€ OESXG8-P3650 EURO STOXX 50 PRICE EUR
VGH3 EURO STOXX 50 MAR18

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

FE
4
s
ra
[Ho



3,194



DAY 2018-01-24
J|Z 2018-01-23

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
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2. B7|AIHO| 2YRE

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

15,426.38
10,284.25
5,142.13
=
il 0.00 . . : . : . .
e 0.00 8294 16588 248.81 /33175 414.69 497.63 580.56
5,142.13
110,284.25
115,426.38
-20,568.50 -
7424
3. ALZI SR EHE Mol Aol (ero et
T =
KR4101N30( 2018-03 BAL|200K| %A 2 1,641
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1641 -1641  -1641 1641  -1641 11,641 11,641
-5.33% 1,094  -1,094  -1094  -1094  -1,094 -1,094 -1,094
-2.67% -547 -547 -547 -547 -547 -547 -547
0% 0 0 0 0 0 0 0
2.67% 547 547 547 547 547 547 547
5.33% 1,094 1,094 1,094 1,094 1,094 1,094 1,094

8.00% 1,641 1,641 1,641 1,641 1,641 1,641 1,641
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580.56
435.42
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3
T 0.00 . . . . . . :
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-290.28
-435.42
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3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N30(2018-03 I AL|200K|=M = 46
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -46 -46 -46 -46 -46 -46 -46
-5.33% -31 -31 -31 -31 -31 -31 -31
-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% 31 31 31 31 31 31 31
8.00% 46 46 46 46 46 46 46
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KR4101N30002-2018-03 R A 1| 200X| =M=
1,327.00
995.25
663.50
331.75
3
T 000 . . . . : . :
?{5 0.00 82.94 165.88 248.81 331.75 414.69 497.63 580.56
-331.75
-663.50
-995.25
-1,327.00 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N30(2018-03 I AL|200K|=M = 106
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% -71 -71 -71 -71 -71 -71 -71
-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% 71 71 71 71 71 71 71
8.00% 106 106 106 106 106 106 106
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ojLAR| QI AT AR (HA-THIE)

<A

829.80

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

622.35

414.90

207.45

0.00

.00

15.89

31.79 47.68 63.57 79.46

95.36

111.25

127

-207.45

-414.90

-622.35

-829.80 -

1,240.83

930.62

620.42

310.21

0.00

-310.21

COK8-BRENT CRUDE FUTR MAY18

0.

DO

17.07

34.13 51.20 68.26 85.33

102.39

119.46

136

.14

.52



-620.42 //
-930.62
-1,240.83
7t

HOH8-NY Harb ULSD Fut MAR18
563.65 /
422.74 /
281.83 /
140.91 /

0-00 T T T T T T 1
0.00 0.52 1.03 1.%06 2.58 3.09 3.61 4.12
-140.91 /
-281.83 /
-422.74
-563.65
7t4

KR4175N20007-2018-02 E2{ =
856.00
642.00 \
428.00 \
214.00 \

O-OO T T T T T T 1
0.00 267.50 535.00 802.50 1,070.00~1,337.50 1,605.00 1,872.50 2,140.00

-214.00 \
-428.00 \
-642.00 \




-856.00 |

NGH8-NATURAL GAS FUTR MAR18

1,208.05 /
906.03 /
604.02 /
302.01
& /
=
T 000 . . : : : . .
e 000 073 147 2.%93 366 440 513 586
1302.01 /
604.02 /
-906.03

-1,208.05

XBH8-GASOLINE RBOB FUT MAR18

451.04 /
300.70 /
150.35
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.47 0.94 I.MSS 2.35 2.82 3.29 3.76

-300.70 /
-451.04

-601.39




3. A|Lt2| 2

o £ TTHSEIE A YZY)
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CLH8 WTI CRUDE FUTURE MAR18

COK8 BRENT CRUDE FUTR MAY18

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

NGH8 NATURAL GAS FUTR MAR18

XBH8 GASOLINE RBOB FUT MAR18
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7/t

BOH8-SOYBEAN OIL FUTR MAR18

268.30

178.87

89.43

0.00

8.04

40.20 48.24

16.08 24.12 32.16

56.28

64

-89.43

-178.87

-268.30

-357.74 -

CH8-CORN FUTURE MAR18

683.21

455.47

227.74

0.00
0.00

-227.74

88.00

176.00 264.00 7352.00 440.00 528.00

616.00

704

.00



166.82

245.10

-455.47 /
-683.21
-910.95
7t
CTH8-COTTON NO.2 FUTR MAR18
228.53 /
171.40 /
114.26 /
57.13 /
0-00 T T T T T T 1
000 2085 4171 6256 78341 104.26 12512 145.97
-57.13 /
-114.26 /
-171.40
-228.53
7t
KCH8-COFFEE "C" FUTURE MAR18
353.38 /
265.03 /
176.69 /
88.34 /
0-00 T T T T T T 1
00 3064 6128 9191 12255 153.19 183.83 214.46
-88.34 /
-176.69 /
-265.03

vd



-353.38

321.00

240.75

-160.50

-240.75

-321.00

165.37

124.03

-124.03

-165.37

KR4175N20007-2018-02 E2{ M &

~

.00

267.50 535.00 802.50 1,070.00~1,337.50 1,605.00 1,872.50 2,140.00

KWHS8-KC HRW WHEAT FUT MAR18

pd

.00

107.13  214.25 321.38 28.50 535.63 64275 749.88 857.00




SBH8-Sugar #11 (WORLD) MAR18

298.37 /

198.91 /

99.46 /

0.00 T T T T T T
0.00 3.29 6.59 9.88 13.17 16.46 19.76 23.05

26.34

-198.91 /
-298.37

-397.82

SH8-SOYBEAN FUTURE MAR18

603.42 /

402.28 /

201.14 /

0.00 T T T T T T
0.00 246.06 492.13 738.19 84.25 1,230.31 1,476.38 1,722.44 1,968.50

-201.14 /

-402.28 /
-603.42

-804.57

SMH8-SOYBEAN MEAL FUTR MAR18

442.62



110.66
= /
1 0.00

677.20

35 0.00 8465 169.30 253.95 _338.60 423.25 507.90 592.55
-110.66 ‘//////,/'
-221.31 l//,/’/,
-331.97
-442.62
7t
WHS-WHEAT FUTURE(CBT) MAR18
316.95 l//////,,/’/////
211.30

105.65
éﬁ /
=
i) 0.00

638.63 745.06

35 0.00 106.44 212.88 319.31 25.75 532.19
-105.65

-211.30

-316.95

-422.60

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
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