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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

-6,456.40

-12,912.81

-19,369.21

-25,825.62 -

VGHS8-EURO STOXX 50 MAR18

17,870.70

13,403.02

8,935.35

4,467.67

S O-OO T T T T

-4,467.67

of 0.00 914.75 1,829.50 2,744.25,3,659.00 4,573.75 5,488.50 6,403.25 7,318.00

-8,935.35

-13,403.02

-17,870.70 -

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

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

FE
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ra
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3,209



ZA|Y  2018-01-25
J|Z=9 2018-01-24

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,590 0 20,590 ZtLj

2. B7|AIHO| 2YRE

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

20,590.20
15,442.65
10,295.10
5,147.55
.un'a
il 0.00 . . . . . . .
?15 0.00 8303 166.05 249.08 43210 41513 49815 581.18 664.20
5.147.55
-10,295.10
-15,442.65
-20,590.20 -
74
3. ALIZ|RE £ ZHF (X CHEA 0 A2 H) (TH:EHTERI)
=T =
KR4101N30( 2018-03 T AI|200X| &M 2 1,641
7| =KLt HEM
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,641 -1,641 -1,641 -1,641 -1,641 -1,641 -1,641
-5.33% 1,094  -1,094  -1,094  -1,094  -1094 -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



ol

7|1¥)

ol
=

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

980



Al 2018-01-25

J|Z=9 2018-01-24

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 581 0 581 &Ly
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
581.18
435.88
290.59
145.29
3
T 0.00 . . . . . . :
?{5 .00 83.03 166.05 249.08 7332.10 415.13 498.15 581.18 664.20
-145.29
-290.59
-435.88
-581.18 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
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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7|1¥)
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=

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



SAY  2018-01-25
7= 2018-01-24
ETFAOIE Y HE| K| 2 EMESH10

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,328 0 1,328 ZLy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,328.40
996.30
664.20
332.10
3
T 000 . . . . : . :
?{5 0.00 83.03 166.05 249.08 ~332.10 415.13 498.15 581.18 664.20
-332.10
-664.20
-996.30
-1,328.40 -
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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7|1¥)

ol
=

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



o 2018-01-25
J|Z=9 2018-01-24

ojLAR| QI AT AR (HA-THIE)

<A

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

631.02

420.68

210.34

0.00

16.12

32.24 48.35 64.47 80.59

96.71

112.82

-210.34

-420.68

-631.02

-841.36 -

1,257.03

942.77

628.51

314.26

0.00

-314.26

0.

COK8-BRENT CRUDE FUTR MAY18

DO

17.29

34.58 51.86 69.15 86.44

103.73

121.01

138

.30



-628.51 //
-942.77
-1,257.03
7t

HOH8-NY Harb ULSD Fut MAR18
570.99 /
428.24 /
285.49 /
142.75 /

0-00 T T T T T T 1
0.00 0.52 1.04 1.%08 2.60 3.12 3.64 4.16
-142.75 /
-285.49 /
-428.24
-570.99
7t4

KR4175N20007-2018-02 E2{ =
855.68
641.76 \
427.84 \
213.92 \

0-00 T T T T T T 1
0.00 267.40 534.80 802.20 1,069.60.1,337.00 1,604.40 1,871.80 2,139.20

-213.92 \
-427.84 \
-641.76 \




&l
=
o

A

-855.68 |

NGH8-NATURAL GAS FUTR MAR18

938.98

625.98 /

6.08

312.99 /
0.00 T T T T T T 1
000 076 152 2.%04 380 456 532
-312.99 /
-625.98 /
-938.98
-1,251.97
73
XBH8-GASOLINE RBOB FUT MAR18
610.01 /
457.51

305.01 /

152.50 /
0.00

2.87

3.34

3.82

0.00 0.48 0.96 1.%91 2.39
-152.50

-457.51 /

-610.01



3. A|Lt2| 2

o £ TTHSEIE A YZY)

=2 ="

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

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

100
49

I:E
H
i3
rd
{0

614



o 2018-01-25
J|Z=9 2018-01-24

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

o

o

<A

361.67

27153

7/t

BOH8-SOYBEAN OIL FUTR MAR18

271.25

180.83

90.42

0.00

-90.42

.00

8.13

16.26 24.39 32.52 40.65 48.78

56.91

65

-180.83

-271.25

-361.67 -

CH8-CORN FUTURE MAR18

681.80

454.54

227.27

0.00

-227.27

.00

87.81

175.63  263.44 7351.25 439.06 526.88

614.69

702

04

.50



164.52

241.90

-454.54 //
-681.80
-909.07
74
CTH8-COTTON NO.2 FUTR MAR18

225.45 /
169.09 /

112.73 /

56.36 /

0.00 T T T T T T 1

0.00 20.57 4113  61.70 8226 102.83 123.39 143.96

-56.36 /

-112.73 /

-169.09

-225.45

74
KCH8-COFFEE "C" FUTURE MAR18

261.66 / /
174.44 /

87.22 /

0.00 T T T T T T 1

0.00 30.24  60.48  90.71 2095 151.19 181.43 211.66

-87.22 /

-174.44 /

-261.66 /




-348.88

320.88

240.66

-160.44

-240.66

-320.88

163.40

122.55

-122.55

-163.40

KR4175N20007-2018-02 E2{ M &

~

.00

267.40 534.80 802.20 1,069.60.1,337.00 1,604.40 1,871.80 2,139.20

KWHS8-KC HRW WHEAT FUT MAR18

pd

.00

105.81 211.63 317.44 23.25 529.06 634.88 740.69 846.50




SBH8-Sugar #11 (WORLD) MAR18

298.80 /

199.20 /

99.60 /

0.00 T T T T T T
0.00 3.30 6.60 9.89 13.19 16.49 19.79 23.08

26.38

-199.20 /

-298.80

-398.40

SH8-SOYBEAN FUTURE MAR18

604.63 /

403.09 /

201.54 /

0.00 T T T T T T
0.00 246.56 493.13 739.69 86.25 1,232.81 1,479.38 1,725.94 1,972.50

-201.54 /

-403.09 /

-604.63

-806.17

SMH8-SOYBEAN MEAL FUTR MAR18



110.98
= /
1 0.00

679.20

35 0.00 8490 169.80 254.70 339.60 424.50 509.40 594.30
-110.98 l//,/’/,
-221.95 l///////'
-332.93
-443.91
7t
WHS-WHEAT FUTURE(CBT) MAR18
313.88 l///////,,/’/////'
209.25

104.63
= /
) 0.00

632.25

737.63  843.00

35 0.00 105.38 210.75 316.13 21.50 526.88
-104.63

-209.25

-313.88

-418.51

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)

13
32
64
36
33

r
do
1=
[ACL
[#o
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