2018-02-06
2018-02-05

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2018-02-06
2018-02-05

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,375 0 1,375 &
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,374.88
1,031.16
687.44
343.72
3
T 000 . . . . : . :
?{5 0.00 80.88 161.75 242.63 323.50 404.38 485.25 566.13 647.00
-343.72
-687.44
-1,031.16
-1,374.88 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ qqal
KR4101N30(2018-03 I AL|200K|=M = 110
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -110 -110 -110 -110 -110 -110 -110
-5.33% -73 -73 -73 -73 -73 -73 -73
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 73 73 73 73 73 73 73
8.00% 110 110 110 110 110 110 110



ol

7|1¥)

ol
=

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



DAY 2018-02-06
J|Z  2018-02-05

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 1,137

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

361

o

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



DAY 2018-02-06
J|Z  2018-02-05

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 404

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

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
368

o

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



DAY 2018-02-06
J|Z  2018-02-05

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

644.99

429.99

215.00

— 0-00 T T T 1 T T T
?{5 0.00 880.25 1,760.50 2,640.75,3,521.00 4,401.25 5,281.50 6,161.75 7,042.00

-215.00

-429.99

-644.99

-859.99 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 69

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

o



DAY 2018-02-06
J|Z  2018-02-05

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,979 0 1,979 L

HCG8-HSCEI FUTURES FEB18

1,832.17
1,374.13
916.09
458.04
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,349.25 6,698.5010,047.7543,397.0016,746.2520,095.5023,444.7526,794.00
-458.04
-916.09
-1,374.13
-1,832.17 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
146.72
110.04
73.36
36.68
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,349.25 6,698.50 10,047.7543,397.0016,746.2520,095.5023,444.7526,794.00
-36.68




-73.36

-110.04
-146.72 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCG8 HSCEI FUTURES FEB18 147
MHCGS8 MINI H-SHR IDX FU FEB18 12
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

128



DAY 2018-02-06
J|Z  2018-02-05

Mt 15 =
= SF7t5dH M 0 1,209,374  -1,209,374 ALY

KR4201N23252-2018-02 &325

332,109.38

221,406.25

110,703.13

— 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

-110,703.13

-221,406.25

-332,109.38

-442,812.50

KR4201N23278-2018-02 &327.5

265,275.00

198,956.25

132,637.50

66,318.75

— 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

-66,318.75




-132,637.50

-198,956.25

-265,275.00

377,000.00

282,750.00

188,500.00

94,250.00

0.

-94,250.00

-188,500.00

-282,750.00

-377,000.00

124,286.25

93,214.69

62,143.13

31,071.56

0.00

-31,071.56

-62,143.13

-93,214.69

KR4301N23250-2018-02 3325

D0

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 7327.50 409.38 491.25 573.13 655.00

yd

yd

d



-124,286.25 -

3. A|Lt2| 2

EEEEE L EE LY

AI-:I-O)
oo

(59

T

LI E))

=T

KR4201N23: 2018-02 2325 29,989

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 2,958 2,958 2,958 2,958 2,957 2,956 2,955
-5.33% 2,957 2,956 2,952 2,945 2,932 2,911 2,881
2.67% 2,874 2,807 2,719 2,608 2,478 2,329 2,164
0% 967 647 324 0 -326 653 -981
2.67% 6873 7,043 7236 7448  -7,676 7,917 8,169
533%  -18227  -18239  -18260  -18295  -18344  -18409  -18490
800%  -29964  -29964  -29965  -29966  -29970  -29977  -29,989
KR4201N23:2018-02 2327.5 16,513
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1,067 1,067 1,067 1,067 1,067 1,067 1,066
-5.33% 1,067 1,067 1,066 1,064 1,061 1,055 1,046
2.67% 1,052 1,035 1,009 972 925 866 798
0% 483 329 167 0 172 347 526
2.67% 3077 -3230  -3391  -3558  -3,730 -3,906 4,085
5.33% 9516  -9535  -9565  -9606  -9,659 -9,723 -9,797
800%  -16480  -16481  -16482  -16485  -16490  -16499  -16,513
KR4301N23:2018-02 £325 28,712

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -28712  -28712 28712  -28712  -28712 128,712 28,712
533%  -18712  -18712  -18712  -18712  -18712 118,712 -18,713
2.67% 8714  -8717  -8723  -8734  -8750 8,773 8,802
0% 486 327 165 0 -166 -334 504
2.67% 3,219 3,188 3,146 3,092 3,027 2,952 2,868
5.33% 3,255 3,255 3,255 3,255 3,253 3,251 3,246
8.00% 3,255 3,255 3,255 3,255 3,255 3,255 3,255
KR4301N23:2018-02 £327.5 9,641

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9641 9641  -9641  -9641  -9,641 9,641 29,641
-5.33% 6370  -6370  -6370  -6370  -6370 -6,370 -6,370
2.67% 3099  -3099  -3099  -3100  -3,101 -3,104 3,108
0% 101 71 37 0 40 82 126
2.67% 1,700 1,671 1,638 1,602 1,563 1,521 1478



5.33%
8.00%

1,766 1,765 1,765 1,764
1,766 1,766 1,766 1,766

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

1,762
1,766

1,759
1,766



DAY 2018-02-06
J|Z  2018-02-05

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,782 0 4,782 EtL|
=4 27158 24 0 11,180 -11,180 AtLY

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

4,782.46

3,586.85

2,391.23

1,195.62

of 0.00  3,349.25 6,698.5010,047.75%3,397.0016,746.2520,095.5023,444.7526,794.00

-1,195.62

-2,391.23

-3,586.85

-4,782.46 -

OHHIGS8-C132-HSCEI

275.54

206.65

S 0.00 T T T L T T T
or 0.00 3,300.00 6,600.00 9,900.00 13,200.0616,500.0019,800.0023,100.0026,400.00




SH

-68.88

-137.77

-206.65

-275.54

5,314.52

3,985.89

2,657.26

1,328.63

0.00

-1,328.63

-2,657.26

-3,985.89

-5,314.52

OHHIG8-C134-HSCEI

0.00 3,350.00 6,700.0010,050.0013,400.0016,750.0020,100.0023,450.0026,800.00

OHHIG8-P132-HSCEI

275.54

206.65

.00

3,300.00 6,600.00 9,900.00,43,200.0016,500.0019,800.0023,100.0026,400.00

pd

d



=
r
or

<

-206.65 |

-275.54

OHHIG8-P134-HSCEI

5,314.52

3,985.89

2,657.26

1,328.63

0-00 T T T T

1

0.00 3,350.00 6,700.0010,050.0043,400.0016,750.0020,100.0023,450.0026,800.00

-1,328.63

-2,657.26

-3,985.89

-5,314.52 -

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCG8 HSCEI FUTURES FEB18
OHHIGS8-C1: HSCEI
OHHIG8-C1: HSCEI
OHHIGS8-P1: HSCEI
OHHIG8-P1: HSCEI

4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F)

425



ZA|Y  2018-02-06
J|=2  2018-02-05

Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
M7 5 84 0 0 0 B
A {753 M= 11,727 0 11,727 Uy
=2 SIEH  AY 60,200 0 60,200 % Q|
el {7tsd =M 0 60,250 -60,250 ALY
2. 27N el £Y7E
KR4101N30002-2018-03 R A 1| 200X| =M=
8,795.16
5,863.44
2,931.72
=
il 0.00 . . : . : . .
2{5 0.00 80.88 161.75 242.63 32350 404.38 48525 566.13 647.00
-2,931.72
-5,863.44
-8,795.16
-11,726.88 -
74
KR4201N23252-2018-02 S325
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. ALtE|2E 2= HFE =20 E=H) SHEkE)
2.529E+11 UBCSFXCL INDEX 2 1,456
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1456  -1456  -1456  -1456  -1456 1,456 -1,456
-5.33% 971 971 971 971 971 971 971
-2.67% 485 485 485 485 485 485 485
0% 0 0 0 0 0 0 0
267% 485 485 485 485 485 485 485
5.33% 971 971 971 971 971 971 971
8.00% 1456 1456 1456 1456 1456 1,456 1,456
2.529E+11 UBCSFXCL INDEX_3 275
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -275 -275 -275 -275 -275 -275 -275
-5.33% -184 -184 -184 -184 -184 -184 -184
-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% 184 184 184 184 184 184 184
8.00% 275 275 275 275 275 275 275
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_5 236

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -236 -236 -236 -236 -236 -236 -236
-5.33% -157 -157 -157 -157 -157 -157 -157
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
2.67% 79 79 79 79 79 79 79
5.33% 157 157 157 157 157 157 157
8.00% 236 236 236 236 236 236 236
2.529E+11 UBCSFXC1 INDEX_6 197

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -197 -197 -197 -197 -197 -197 -197
-5.33% -131 -131 -131 -131 -131 -131 -131
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
5.33% 131 131 131 131 131 131 131
8.00% 197 197 197 197 197 197 197
2.529E+11 UBCSFXC1 INDEX_7 252

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -252 -252 -252 -252 -252 -252 -252
-5.33% -168 -168 -168 -168 -168 -168 -168
-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% 168 168 168 168 168 168 168
8.00% 252 252 252 252 252 252 252
2.529E+11 UBCSFXC1 INDEX 8 466
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -466 -466 -466 -466 -466 -466 -466
-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
267% 155 155 155 155 155 155 155
5.33% 310 310 310 310 310 310 310
8.00% 466 466 466 466 466 466 466
2.529E+11 UBCSFXC1 INDEX_9 310
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -310 -310 -310 -310 -310 -310 -310
-5.33% 207 207 207 207 207 207 207
-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% 207 207 207 207 207 207 207
8.00% 310 310 310 310 310 310 310
2.529E+11 UBCSFXC1 INDEX_10 275
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -275 -275 275 275 275 275 275
-5.33% -184 -184 184 184 184 184 184
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% 184 184 184 184 184 184 184
8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXC1 INDEX_11 630
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -630 -630 -630 -630 -630 -630 -630
-5.33% -420 -420 -420 -420 -420 -420 -420
267% 210 210 210 -210 210 210 210
0% 0 0 0 0 0 0 0
267% 210 210 210 210 210 210 210
5.33% 420 420 420 420 420 420 420
8.00% 630 630 630 630 630 630 630
2.529E+11 UBCSFXC1 INDEX_12 472



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 472 472 472 472 472 472 472
-5.33% 315 -315 315 315 315 315 315
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% 315 315 315 315 315 315 315
8.00% 472 472 472 472 472 472 472

KR4101N30( 2018-03 T A II|200X| 4= 2 938
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -938 -938 -938 -938 -938 -938 -938
-5.33% 625 625 625 625 625 625 625
-2.67% -313 -313 313 313 -313 313 -313

0% 0 0 0 0 0 0 0
2.67% 313 313 313 313 313 313 313
5.33% 625 625 625 625 625 625 625
8.00% 938 938 938 938 938 938 938

KR4201N23:2018-02 2325 1,59
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 157 157 157 157 157 157 157
-5.33% 157 157 157 157 156 155 153
267% 153 149 145 139 132 124 115

0% 51 34 17 0 17 35 52
2.67% -366 -375 -385 -396 -408 421 -435
5.33% -970 970 972 973 976 -980 984
8.00% 1,594  -1594  -1594  -1595  -1,595 -1,595 -1,59

KR4201N23:2018-02 2327.5 561
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 36 36 36 36 36 36 36
-5.33% 36 36 36 36 36 36 36
-2.67% 36 35 34 33 31 29 27

0% 16 11 6 0 6 12 18
267% 104 110 115 121 127 1133 139
5.33% -323 324 325 1326 328 1330 -333
8.00% -560 -560 -560 -560 -560 560 561

KR4301N23:2018-02 Z325 1,547
=T e

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1547  -1547  -1547  -1547  -1,547 1,547 1,547
-5.33% 1,008  -1,008  -1,008  -1,008  -1,008 -1,008 -1,008



-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-470
26
173
175
175

-470
18
172
175
175

-470
9
169
175
175

KR4301N23Z2018-02 %&327.5

-25.00%

-572
-378
-184

6

101
105
105

-16.67%
-572
-378
-184

4
99
105
105

7[Rkl MiEd

-8.33%
-572
-378
-184

2
97
105
105

99% A1 2|+==,10

ol
=

-471

0
167
175
175

0%

-572
-378
-184

0

95
105
105

2|1E)

-471

163
175
175

8.33%

-572
-378
-184
-2
93
104
105

-473
-18
159
175
175

16.67%
-572
-378
-184

-5
90
104
105

-474
-27
155
175
175
572

25.00%
-572
-378
-184

-7
88
104



SAlY  2018-02-06

7|FY  2018-02-05
QEAHEEZR(FASE-TYY

L Hef=

2. W7IAHe| &

7 2 CH &

-442.46

-663.69

-884.92

10

S

M /7t53H M2 0 0 0

Al f7t53H ¥ 0 0 0 A9
Al f15H =24 0 0 0 RHLY
ol Xl A8 0 0 0 &9
=7 SItEH  ME2 12,711 0 12,711

A S5 28 101,712 0 101,712 ZtQ
A 7153 =24 0 45,430 -45,430 EtL|
A PES At 54,247 0 54,247 %9

OESXG8-C3625-EURO STOXX 50

.00

906.25 1,812.50 2,718.75 3,625.00.4,531.25 5,437.50 6,343.75 7,250.00

21,830.07

16,372.55

10,915.04

OESXG8-C3650-EURO STOXX 50




5,457.52

.00

912.50 1,825.00 2,737.50 3,650.00.4,562.50 5,475.00 6,387.50 7,300.00

-5,457.52

N

-10,915.04

N

-16,372.55

-21,830.07

OESXG8-P3625-EURO STOXX 50

884.92

663.69

442.46

221.23

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

-221.23

-442 .46

-663.69

-884.92

16,372.55

10,915.04

5,457.52

0.00

OESXG8-P3650-EURO STOXX 50




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

-5,457.52

-10,915.04

-16,372.55

-21,830.07 -

VGHS8-EURO STOXX 50 MAR18

12,711.39

9,533.54

6,355.69

3,177.85

0.00

0.00
-3,177.85

880.25 1,760.50 2,640.75,3,521.00 4,401.25 5,281.50 6,161.75 7,042.00

-6,355.69

-9,533.54

-12,711.39 -

3. AlLjE|2E &9
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
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641.85

427.90

213.95

0.00

-213.95

.00

16.36

32.73 49.09 65.45 81.81

98.18

114.54
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-427.90

-641.85

-855.80 -

930.84

620.56

310.28

0.00
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34.14 51.21 68.28 85.35
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119.49
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281.95 /
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871.52
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271.04

180.70
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56.89
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233.83

— 0.00

.00

90.38

180.75 271.13 7361.50 451.88 542.25

632.63

723

-233.83
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.00

115.81 231.63 347.44 63.25 579.06 694.88 810.69 926.50
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308.01

205.34

102.67
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0.00

0.00
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0.00
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108.35
= /
1 0.00

662.80

35 000 8285 16570 24855 331.40 414.25 497.10 579.95
-108.35 /
-216.70 l/////,'
-325.04
-433.39
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332.13 l///////,,/’/////'
221.42

110.71
E—?J /
=
i) 0.00
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35 0.00 111.69 223.38 335.06 46.75 558.44
-110.71

-221.42

-332.13

-442.84
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