2018-03-07
2018-03-06

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-03-07
J|Z  2018-03-06

3. ALIE|2E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

Mt e = 0 0 0 ZLy
ol F7t5H = 1476 0 1476 FU
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,476.30
1,107.23
738.15
369.08
3
T 000 . . . . : . :
%5 0.00 77.70  155.40 233.10 .7310.80 388.50 466.20 543.90 621.60
-369.08
-738.15
-1,107.23
-1,476.30 -

-25.00%
-118
-79

-39

0

39

79

118

-16.67%
-118
-79

-39

0

39

79

118

TEHSE =L Y=Y

-8.33%
-118
-79
-39

0

39

79

118

118

8.33%
-118
-79
-39

39
79
118

16.67%
-118
-79

-39

0

39

79

118

118



ol

7|1¥)

ol
=

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



ZA|Y  2018-03-07
J|Z=2 2018-03-06

SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 13,869 0 13,869 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S180222 1,104

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

412

o

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



ZA|Y  2018-03-07
J|Z=2 2018-03-06

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 410

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
409

o

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



DAY 2018-03-07
J|Z  2018-03-06

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

614.60

409.73

204.87

— 0-00 T T T 1 T T T
?{5 0.00 839.75 1,679.50 2,519.25,3,359.00 4,198.75 5,038.50 5,878.25 6,718.00

-204.87

-409.73

-614.60

-819.46 -

3. AlLtEI2 Y AT EHE @ AU AT A) (EH9l B2l

VGH8 EURO STOXX 50 MAR18 66

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

o



DAY 2018-03-07
J|Z  2018-03-06

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,844 0 1,844 FLY

HCH8-HSCEI FUTURES MAR18

1,707.72
1,280.79
853.86
426.93
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 3,080.75 6,161.50 9,242.25,¥2,323.0015,403.7518,484.5021,565.2524,646.00
-426.93
-853.86
-1,280.79
-1,707.72 -
712
MHCHS8-MINI H-SHR IDX FU MAR18
136.64
102.48
68.32
34.16
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 3,080.75 6,161.50 9,242.25_42,323.0015,403.7518,484.5021,565.2524,646.00
-34.16




-68.32

-102.48

-136.64 -

3. A|Lt2| 2

H A 0]
=2

HCH8

FRHSE 2N YZY)

HSCEI FUTURES MAR18

MHCH8 MINI H-SHR IDX FU MAR18

£ O 4ZU(VaR : 99% 42| $F,1027|F)

(EHS: 3t )
137
11

ra
[Ho

128



DAY 2018-03-07
J|Z  2018-03-06

A7 {7153

K=
=]
ol S7tsd =M 0 1,121,059  -1,121,059 =Ly

KR4201N33103-2018-03 310

133,687.50

100,265.63

66,843.75

33,421.88

— O-OO T T T L T T T
o 0.00 77.50 155.00 232.50 310.00%_387.50 465.00 542.50 620.00

-33,421.88

-66,843.75

-100,265.63

-133,687.50

KR4201N33129-2018-03 &312.5

528,515.63

396,386.72

264,257.81

132,128.91

— O-OO T T T L T T T
of 0.00 78.13 156.25 234.38 312.50\,_.390.63 468.75 546.88 625.00

-132,128.91




-264,257.81

-396,386.72

-528,515.63

258,075.00

193,556.25

129,037.50

64,518.75

KR4301N33101-2018-03 3310

0.

-64,518.75

-129,037.50

-193,556.25

-258,075.00

150,585.94

100,390.63

50,195.31

0.00

-50,195.31

-100,390.63

-150,585.94

D0

77.50

155.00 232.50_310.00 387.50 465.00 542.50 620.00

0.

KR4301N33127-2018-03 5£312.5

DO

78.13

156.25 234.38 312.50 390.63 468.75 546.88 625.00

yd

yd

d



-200,781.25 -

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N3312018-03 2310 9,733

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,177 1,177 1,177 1,177 1,177 1,177 1,177
5.33% 1,177 1,177 1,176 1,174 1,170 1,165 1,157
2.67% 1,140 1,115 1,085 1,048 1,006 959 908
0% 268 178 89 0 -89 -179 -268
2.67% 2619 2,638  -2664  -2697  -2,734 2,777 12,824
5.33% 6162  -6163  -6164  -6166  -6,169 6,175 6,183
8.00% 9732 9732 9732 9732  -9732 9,732 9,733
KR4201N3312018-03 2312.5 35,837
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 2,729 2,729 2,729 2,729 2,729 2,729 2,729
5.33% 2,729 2,729 2,728 2,726 2,721 2,712 2,698
2.67% 2,693 2,655 2,599 2,522 2,426 2,310 2,176
0% 986 662 333 0 -336 674 1,014
2.67% 8185  -8350  -8540  -8751  -8980 9,224 9,481
533%  -21,829 21,835 21,848  -21,871  -21906  -21,954  -22,018
800%  -35826  -35826  -35826  -35827  -35828 35,831 35,837
KR4301N3312018-03 %310 19,146

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -19,146  -19146  -19146  -19146  -19146  -19146  -19,146
533%  -12.254  -12254  -12254  -12254  -12254  -12254  -12,255
2.67% 5366 5371 5379 5392  -5410 5,433 5,461
0% 329 219 110 0 -110 -220 -330
2.67% 1,142 1,140 1,134 1,125 1,112 1,094 1,072
5.33% 1,144 1,144 1,144 1,144 1,144 1,144 1,143
8.00% 1,144 1,144 1,144 1,144 1,144 1,144 1,144
KR4301N3312018-03 £312.5 15,452

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -15452  -15452  -15452  -15452  -15452 15,452 15,452
533%  -10133  -10133  -10133  -10,133  -10,133 -10,133 -10,134
2.67% 4815  -4815  -48l6  -4818  -4,822 4,828 4,836
0% 217 147 74 0 76 154 232
2.67% 1,798 1,785 1,766 1,742 1,713 1,679 1,640



5.33%
8.00%

1,813 1,813 1,813 1,813
1,813 1,813 1,813 1,813

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

1,812
1,813

1,812
1,813



DAY 2018-03-07
J|Z  2018-03-06

T
At w158 M= 0 0 0 &
At mrted =4 0 0 0 &L
A f7t5H  ME 4,554 0 4,554 ZFLY
=A 27158 24 0 10,771 -10,771 ALY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

4,554.29

3,415.71

2,277.14

1,138.57

of 0.00 3,080.75 6,161.50 9,242.25,2,323.0015,403.7518,484.5021,565.2524,646.00

-1,138.57

-2,277.14

-3,415.71

-4,554.29 -

OHHIH8-C126-HSCEI

4,154.37

3,115.78

2,077.19

1,038.59

or 0.00 3,150.00 6,300.00 9,450.0012,600.0015,750.0018,900.0022,050.0025,200.00




r

-1,038.59

-2,077.19

-3,115.78

-4,154.37

1,230.92

923.19

615.46

307.73

-307.73

-615.46

-923.19

-1,230.92

3,115.78

2,077.19

1,038.59

-1,038.59

-2,077.19

OHHIH8-C128-HSCEI

.00  3,200.00 6,400.00 9,600.0012,800.0016,000.0019,200.0022,400.0025,600.00

OHHIH8-P126-HSCEI

.00  3,150.00 6,300.00 9,450.00,42,600.0015,750.0018,900.0022,050.0025,200.00

yd

d



-3,115.78 |

4,154.37 -
7424
OHHIH8-P128-HSCEI
1,230.92
923.19
615.46
307.73
7
T 000 : : : . : : : .
e 0.00  3,200.00 6,400.00 9,600.0047,800.0016,000.0019,200.0022,400.0025,600.00
1307.73
615.46
1923.19
11,230.92 -
7424
3. ALl AR EHE @A UL (erelaat)
HCHS HSCEI FUTURES MAR18 364
OHHIH8-C1: HSCEI 332
OHHIH8-C1: HSCEI 98
OHHIH8-P1 HSCEI 332
OHHIH8-P1Z HSCEI 98
4. TPUAES| AITHE MO B A(VaR : 9% 2| S F,1027|) (EH 3l 42t)



DAY 2018-03-07
J|Z  2018-03-06

M {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
A7 e 0 0 0 B
A FHEH M= 10,490 0 10,490 ZErLY
2 CHESTINPN-" 56,200 0 56,200 %9
=7 ftzd M 0 55,313 -55,313 &Lf
2. 97| A1 "l 2ol E
KR4101N30002-2018-03 R A 1| 200X| =M=
7,867.13
5,244.75
2,622.38
o
il 0.00 . . : . : . .
?{5 0.00 77.70 155.40 233.10 .~310.80 388.50 466.20 54390 621.60
-2,622.38
-5,244.75
-7,867.13
-10,489.50 -
74
KR4201N33129-2018-03 -2-312.5
30,468.75
22,851.56
15,234.38
7,617.19




0.

D0

78.13  156.25 234.38 625

.00

3125 390.63 468.75 546.88

-7,617.19

N

-15,234.38

N

-22,851.56

-30,468.75

KR4301N33101-2018-03 5310

19,375.00

14,531.25

9,687.50

4,843.75

0.

-4,843.75

-9,687.50

-14,531.25

-19,375.00

D0

77.50 155.00 232.50 10.00 387.50 465.00 542.50 620.00

KR4301N33127-2018-03 5312.5

5,468.75

4,101.56

2,734.38

1,367.19

.00

4 Ar7 an

78.13  156.25 234.38 12.50 390.63 468.75 546.88 625.00



-1,36/.1Y
-2,734.38
-4,101.56
-5,468.75 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,459
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1459  -1459  -1459  -1459  -1459 1,459 1,459
-5.33% 973 973 973 973 973 973 973
-2.67% 486 -486 486 486 486 486 486
0% 0 0 0 0 0 0 0
267% 486 486 486 486 486 486 486
5.33% 973 973 973 973 973 973 973
8.00% 1459 1459 1459 1459 1459 1,459 1,459
2.529E+11 UBCSFXCL INDEX_3 276
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 276 -276 276 276 276 276 276
-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
267% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 276 276 276 276 276 276 276
2.529E+11 UBCSFXCL INDEX 4 158
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -158 -158 158, 158, 158 158 158
-5.33% -105 -105 105 105 105 105 -105
-2.67% 53 53 53 53 53 53 53
0% 0 0 0 0 0 0 0
267% 53 53 53 53 53 53 53
5.33% 105 105 105 105 105 105 105
 8.00% 158 158 158 158 158 158 158
2.529E+11 UBCSFXCL INDEX_5 237
7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -237 -237 -237 -237 -237 -237 -237
-5.33% -158 -158 -158 -158 -158 -158 -158
-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% 158 158 158 158 158 158 158
8.00% 237 237 237 237 237 237 237
2.529E+11 UBCSFXC1 INDEX_6 197

7| =Rkl MiEd
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 iEd
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
2.67% 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_8 467

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -467 -467 -467 -467 -467 -467 -467
-5.33% -311 -311 -311 -311 -311 -311 -311
-2.67% -156 -156 -156 -156 -156 -156 -156
0% 0 0 0 0 0 0 0
2.67% 156 156 156 156 156 156 156
5.33% 311 311 311 311 311 311 311
8.00% 467 467 467 467 467 467 467
2.529E+11 UBCSFXC1 INDEX_10 276

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -276 -276 -276 -276 -276 -276 -276
-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



267% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 276 276 276 276 276 276 276
2.529E+11 UBCSFXC1 INDEX_11 631
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -631 -631 -631 -631 -631 -631 -631
-5.33% 421 421 421 421 421 421 421
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% 421 421 421 421 421 421 421
8.00% 631 631 631 631 631 631 631
2.529E+11 UBCSFXC1 INDEX_12 473
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -473 473 473 473 473 473 473
-5.33% -316 -316 316 -316 -316 316 -316
-2.67% -158 -158 -158 -158 -158 -158 -158
0% 0 0 0 0 0 0 0
267% 158 158 158 158 158 158 158
5.33% 316 316 316 316 316 316 316
8.00% 473 473 473 473 473 473 473
KR4101N30(2018-03 R A I|200K| =M 2 838
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -838 -838 -838 -838 -838 -838 -838
-5.33% 559 559 559 559 559 559 559
267% -279 -279 -279 -279 -279 279 -279
0% 0 0 0 0 0 0 0
267% 279 279 279 279 279 279 279
5.33% 559 559 559 559 559 559 559
8.00% 838 838 838 838 838 838 838
KR4201N3312018-03 2312.5 2,066
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 157 157 157 157 157 157 157
-5.33% 157 157 157 157 157 156 156
-2.67% 155 153 150 145 140 133 125
0% 57 38 19 0 19 -39 58
267% 472 481 -492 -505 -518 -532 -547
5.33% 1258  -1259  -1260  -1261  -1,263 1,266 -1,269
8.00% 2065  -2065  -2065  -2065  -2,065 -2,066 -2,066
KR4301N3312018-03 £310 1,437



7| =Rl S

C

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1437  -1437  -1437 1437  -1437 1,437 1,437
-5.33% -920 -920 -920 -920 -920 -920 -920
-2.67% -403 -403 -404 -405 -406 408 -410

0% 25 16 8 0 8 17 25
2.67% 86 86 85 84 83 82 80
5.33% 86 86 86 86 86 86 86
8.00% 86 86 86 86 86 86 86

KR4301N3312018-03 %3125 421
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 421 421 421 421 421 421 421
-5.33% 276 276 276 276 276 276 276
267% 131 131 131 131 131 1132 132

0% 6 4 2 0 2 4 6
267% 49 49 48 47 47 46 45
5.33% 49 49 49 49 49 49 49
8.00% 49 49 49 49 49 49 49

4. TIPS Eo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) CrO[:HHDFR)



DAY 2018-03-07
J|Z  2018-03-06

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M FtsdH A 0 0 0 %&e
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME | 9,078 0 9,078
= SI=AH  AY 99,573 0 99,573 A9
A FtEH =4 0 34,940 34,940 EtL|
= NES A9 53,106 0 53,106 & Q)
2. QH7|A| ™ol &9 x
OESXH8-C3425-EURO STOXX 50
12,140.57
8,093.71
4,046.86
=
f.-‘r 0.00 T T T L, T T T
?{5 0.00 856.25 1,712.50 2,568.75 3,425.00.4,281.25 5,137.50 5,993.75 6,850.00
-4,046.86
-8,093.71
-12,140.57
-16,187.43
74
OESXH8-C3450-EURO STOXX 50
1,282.46
961.85

641.23




862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,90

0.00

N

N

OESXH8-P3425-EURO STOXX 50

.00

856.25 1,712.50 2,568.75,3,425.00 4,281.25 5,137.50 5,993.75 6,850.00

OESXH8-P3450-EURO STOXX 50

320.62
=
=]
il 0.00
%5 0.00
-320.62
-641.23
-961.85
-1,282.46
12,140.57
8,093.71
4,046.86
=

=]

g.; 0.00

[o]

4! 0
-4,046.86
-8,093.71

-12,140.57
-16,187.43
1,282.46
961.85
641.23
320.62
=
=r

- 0.00



ol

A

3. A|lLIE| 2

.00

862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-320.62

-641.23

-961.85

-1,282.46 -

6,808.78

VGHS8-EURO STOXX 50 MAR18

4,539.18

2,269.59

0.00

0.
-2,269.59

DO

839.75 1,679.50 2,519.25,3,359.00 4,198.75 5,038.50 5,878.25 6,718.00

-4,539.18

-6,808.78

-9,078.37 -

AL
g &9

FEHSEIHE ALY (59

260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPX SG EURO Covered CALL STRATEGY
OESXH8-C34EURO STOXX 50

OESXH8-C3<EURO STOXX 50

OESXH8-P3£EURO STOXX 50

OESXH8-P3£EURO STOXX 50

VGH8

EURO STOXX 50 MAR18

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:

ra
[Ho



2,529



DAY 2018-03-07
J|Z  2018-03-06

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,357 0 20,357 ZtLj

2. B7|AIHO| 2YRE

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

20,357.40
15,268.05
10,178.70
5,089.35
.un'a
T 000 . . . . . . .
e 000 7770 15540 2331031080 38850 46620 54390 621.60
5,089.35
110,178.70
-15,268.05
-20,357.40 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N30(2018-03 T AT 200K| 42 1,627
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1627  -1627  -1627  -1627  -1627 1,627 1,627
533%  -1085  -1085  -1085  -1085  -1,085 -1,085 -1,085
-2.67% -542 -542 -542 -542 -542 -542 -542
0% 0 0 0 0 0 0 0
2.67% 542 542 542 542 542 542 542
5.33% 1085 1085 1085 1085 1,085 1,085 1,085

8.00% 1,627 1,627 1,627 1,627 1,627 1,627 1,627



7|1¥)

ol
=

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



DAY 2018-03-07
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ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,010 0 1,010 FLH

TR E S

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

1,010.10
757.58
505.05
252.53
=
T 000 . . . . : . :
?{5 0.00 77.70 155.40 233.10 ~310.80 388.50 466.20 54390 621.60
-252.53
-505.05
-757.58
-1,010.10 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N30(2018-03 FAIL|200X| M= 81
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 -54 -54 -54 -54
-2.67% -27 -27 -27 -27 -27 -27 -27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 54 54 54 54 54 54 54

8.00% 81 81 81 81 81 81 81
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2018-03-06

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

H
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o2t
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o

7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,632 0 1,632 FUy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,631.70
1,223.78
815.85
407.93
3
T 000 . . . . . . .
?{5 0.00 77.70  155.40 233.10 .7310.80 388.50 466.20 543.90 621.60
-407.93
-815.85
-1,223.78
-1,631.70 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ qanl
KR4101N30(2018-03 I AL|200K|=M = 130
7| Z=XpAO| HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -130 -130 -130 -130 -130 -130 -130
-5.33% -87 -87 -87 -87 -87 -87 -87
-2.67% -43 -43 -43 -43 -43 -43 -43
0% 0 0 0 0 0 0 0
2.67% 43 43 43 43 43 43 43
5.33% 87 87 87 87 87 87 87
8.00% 130 130 130 130 130 130 130
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AO0LEKRX300QIE A1 (4] -1}

7 2 CH & 0K ==(1) 04 = (2)
Mt 7rEE d= 1753 0 1753 FLA
A 7rEd d= 1,760 0 1,760 FLy

2. B7|AIHO| 2YRE

KR4111N40000-2018-04 A HXP7IEH M E

1,319.63
879.75
439.88
E’a
T 000 . . . . . . .
%5 0.00 586,500.00173,000100659,500208416,00020882,50B0W19,00040005,50040602,000.00
-439.87
-879.75
-1,319.63
-1,759.50 -
71
3. AlLtE| 2 2l RXHS (H|Th2 N0 4 3) (Ehgl: g2l
=
KR4111N40( 2018-04 AFM A X7 M 2 141
7| =Xtk HEH
7424 2500% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -141 -141 -141 -141 -141 -141 -141
-5.33% 94 94 94 94 94 94 94
-2.67% 47 -47 47 47 47 47 -47
0% 0 0 0 0 0 0 0
267% 47 47 47 47 47 47 47
5.33% 94 94 94 94 94 94 94

8.00% 141 141 141 141 141 141 141
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Of| L X| Q1 A F 2] A &2 (XY H - T

e
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=

)

T2 Hefohd  AHeieH
Mt M2 5 H 0 0 0
A {753 M= 0 0 0
A ME Ft5H 739 0 739
A FEH  ME 3,246 592 2,654
2. 7| A|He| & x
CLK8-WTI CRUDE FUTURE MAY18
739.23
554.42
369.61
184.81
3
g——r 0.00 T T T ( T T T
?{5 0.00 15.60 31.20 46.79 62.39 77.99 93.59 109.18 124.78
-184.81
-369.61
-554.42
-739.23 -
7t4
COKS8-BRENT CRUDE FUTR MAY18
1,050.92
788.19
525.46
262.73
3
g——r 0.00 T T T 1 T T T
91': 0.00 16.39 32.77 49.16 65.54 81.93 98.31 114.70 131.08
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-262.73 //
-525.46 /
-788.19
-1,050.92
74
HOKS-NY Harb ULSD Fut MAY18
387.15 //
258.10 /
129.05
& /
g——r 0.00 T T T T T T 1
?{5 0.00 0.48 0.95 1.4%1.90 2.38 2.85 3.33 3.80
-129.05 /
-258.10 /
-387.15
-516.21
74
KR4175N30006-2018-03 2| ME
443.85 \\
295.90 \
147.95
& \
=
;’ 0-00 T T T T T T 1
?1'1- 0.00  269.00 538.00 807.00 1,076.00.1,345.00 1,614.00 1,883.00 2,152.00
-147.95 \
-295.90

N
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r
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-443.85

-591.80

796.31

530.87

265.44

0.00

NGK8-NATURAL GAS FUTR MAY18

pd

0.00

-265.44

-530.87

-796.31

-1,061.74

0.69 1.37 2.%74 3.43

411

4.80

5.48

XBK8-GASOLINE RBOB FUT MAY18

616.74

462.56

308.37

154.19

pd

.00

0.49 0.98 1.%95 2.44

2.93

3.41

3.90

-308.37

-462.56

-616.74



3. A|Lt2| 2

o £ TTHSEIE A YZY)
CLK8 WTI CRUDE FUTURE MAY18
COK8 BRENT CRUDE FUTR MAY18
HOKS8 NY Harb ULSD Fut MAY18
KR4175N30(2018-03 &M=

NGK8 NATURAL GAS FUTR MAY18
XBK8 GASOLINE RBOB FUT MAY18

4. P& F0| 2|t 0| 4= H(VaR : 9% E|+F, 10U 7| F)

rn
4
s
ra
[Ho

522



2 2018-03-07
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27153

7/t

BOK8-SOYBEAN OIL FUTR May18

265.43

176.95

88.48

0.00

8.05

40.26 48.32

16.11 24.16 32.21

56.37

64

-88.48

-176.95

-265.43

-353.90 -

CK8-CORN FUTURE May18

672.62

448.41

224.21

0.00
0.00

-224.21

96.81

193.63 290.44 7387.25 484.06 580.88

677.69

774

42

.50



-448.41

-672.62

-896.83

CTK8-COTTON NO.2 FUTR May18

229.50

172.13

114.75

pd

0.00 T T
0.00 21.31 42.62

63.92 85.23  106.54

127.85

149.15 170.46

-114.75

-172.13

-229.50

KCK8-COFFEE 'C' FUTURE May18

256.83

171.22

pd

0.00 T T
0.00 30.28 60.55

90.83 21.10 151.38

181.65

211.93 242.20

pd

-171.22

pd

-256.83

vd



-161.40

-242.10

-322.80

205.65

154.23

102.82

-102.82

-154.23

-205.65

KR4175N30006-2018-03 &H2{ M &

~

.00 269.00 538.00 807.00 1,076.00.1,345.00 1,614.00 1,883.00 2,152.00

KWK8-KC HRW WHEAT FUT May18

pd

.00 136.38 272.75 409.13 45.50 681.88 818.25 954.63 1,091.00




SBKS-SUGAR #11 (WORLD) May18

392.63 /

294.47 /

196.31 /

98.16 /

0.00 T T T T T T
0.00 3.39 6.78 10.17 13.56 16.95 20.34 23.73

27.12

-98.16 /
-196.31

-294.47 /

-392.63

SK8-SOYBEAN FUTRUE May18

870.46 /

652.85 /

435.23 /

217.62 /

0.00 T T T T T T
0.00 269.38 538.75 808.13 1,077.50 1,346.88 1,616.25 1,885.63 2,155.00

-217.62 /

-435.23 /
-652.85

-870.46

SMK8-SOYBEAN MEAL FUTR May18

508.22



127.06
éﬁ /
=
i) 0.00

786.40

35 0.00 9830 196.60 294.90 ~393.20 491.50 589.80 688.10
-127.06 /
-254.11 /
-381.17
-508.22
7t
WK8-WHEAT FUTURE(CBT) May18
370.26 //
246.84

123.42
_I—:;j /
=
i) 0.00

763.88

891.19 1,018.50

35 0.00 12731 254.63 381.94 509.25 636.56
-123.42

-246.84

-370.26

-493.68

3. ALt 2E 2= HFE 20 LE=H)

BOKS8 SOYBEAN OIL FUTR May18
CK8 CORN FUTURE May18
CTK8 COTTON NO.2 FUTR May18
KCK8 COFFEE 'C' FUTURE May18

KR4175N30(2018-03 E&H M=



KWK8 KC HRW WHEAT FUT May18
SBK8 SUGAR #11 (WORLD) May18
SK8 SOYBEAN FUTRUE May18

SMK8 SOYBEAN MEAL FUTR May18
WK8 WHEAT FUTURE(CBT) May18
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