2018-10-11

oll

Al

Ho

2018-10-10

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-10-11
J|&  2018-10-10

e I
I Q5 Ao

= 0 0 0 ELy
= 1,083 0 1,083 U

TR E S

KR4101NC0004-2018-12 A A L|200X| =M Z

1,083.00
812.25
541.50
270.75
&l
T 000 . . . . . . .
e 000 7220 14440 216.60 -83.80 361.00 43320 50540 577.60
27075
54150
81225
-1,083.00
7424
3. ALZI SR EHE Mol Aol (ero et
— o= e
KR410INCO(2018-12 AL 200K| 4 2 86
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -86 -86 -86 -86 -86 -86 -86
-5.33% 58 58 58 58 58 58 58
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 58 58 58 58 58 58 58

8.00% 86 86 86 86 86 86 86



ol

7|1¥)

ol
=

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



ZA|Y  2018-10-11
J|=2  2018-10-10

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

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 14,259 0 14259 9|

2. B7|AIHO| 2YRE

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2[S180822 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

480

o

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



ZA|Y  2018-10-11
J|=2  2018-10-10

SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 3,685 0 3,685 &9

2. B7|AIHO| 2YRE

VL EEESIEE TEIE T ESTURYE ST EOETEIE)
SWCSI5000C A18HCSI5000|21S180910 281

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
362

o

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



DAY 2018-10-11
J|&  2018-10-10

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 651 0 651

VGZ8-EURO STOXX 50 DEC18

488.51

325.68

162.84

— 0-00 T T T 1 T T T
?{5 0.00 828.25 1,656.50 2,484.75,3,313.00 4,141.25 4,969.50 5,797.75 6,626.00

-162.84

-325.68

-488.51

-651.35 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGZ8 EURO STOXX 50 DEC18 52

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

o



DAY 2018-10-11
J|&  2018-10-10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1315 0 1,315 FLy

HCV8-HSCEI FUTURES OCT 18

896.48
597.65
298.83
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,616.50 5,233.00 7,849.50,40,466.0013,082.5015,699.0018,315.5020,932.00
-298.83
-597.65
-896.48
-1,195.30 -
712
MHCV8-MINI H-SHR IDX FU OCT 18
119.56
89.67
59.78
29.89
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,616.50 5,233.00 7,849.50,10,466.0013,082.5015,699.0018,315.5020,932.00
-29.89




-59.78

-89.67

-119.56 -

3. A|Lt2| 2

H A 0]
=2

HCV8

FRHSE 2N YZY)

HSCEI FUTURES OCT 18

MHCV8 MINI H-SHR IDX FU OCT 18

o| Z[CH£H 0| 4= (VaR : 99% M 2| +=F, 10U 7| F)

(EHl:# Bt )
96
10
GOSN



DAY 2018-10-11
J|&  2018-10-10

A7 {7153

K=
=]
ol S7tsd =M 0 727,032 727,032 ALy

KR4201NA2902-2018-10 290

22,765.00

17,073.75

11,382.50

5,691.25

— O-OO T T T L T T T
or 0.00 7250 145.00 217.50 290.00%_362.50 435.00 507.50 580.00

-5,691.25

-11,382.50

-17,073.75

-22,765.00

KR4201NA2928-2018-10 £292.5

429,316.88

321,987.66

214,658.44

107,329.22

— O-OO T T T L T T T 1
or 0.00 73.13 146.25 219.38 292.50%\_365.63 438.75 511.88 585.00

-107,329.22




-214,658.44

-321,987.66
-429,316.88
742
KR4301NA2927-2018-10 5£292.5
274,950.00
206,212.50
137,475.00
68,737.50
.I'::J
E—E O-OO T T T d T T T 1
2|5 0.00 73.13 146.25 219.38 292.50 365.63 438.75 511.88 585.00
-68,737.50
-137,475.00
-206,212.50
-274,950.00 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR420INA2¢2018-10 2290 1,579
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 60 60 60 60 60 60 60
-5.33% 60 60 60 60 60 60 60
-2.67% 60 60 60 59 59 58 56
0% 26 18 9 0 9 19 28
267% 377 -380 383 -387 -392 397 403
5.33% -976 -976 976 976 -976 976 977
800%  -1579  -1579  -1579  -1579  -1579 11,579 1,579
KR420INA2¢2018-10 2292.5 26,593
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 378 378 378 378 378 378 378



-5.33%
-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

378
378
253
-4,457
-15,327
-26,592

378
378
183
-4,588
-15,328
-26,592

378
378

98
-4,730
-15,331
-26,592

KR4301NA2¢2018-10 %£292.5

-25.00%

-21,632
-14,417
-7,202
12
4,363
4,385
4,385

-16.67%
-21,632
-14,417

-7,202
10
4,347
4,385
4,385

7| Z=Xpete] HEd

-8.33%
-21,632
-14,417

-7,202
6
4,326
4,385
4,385

378
376

0
-4,881
-15,337
-26,592

0%
-21,632
-14,417

-7,202
0
4,300
4,385
4,385

1 99% M E|+F, 10U 7| F)

378
374
-109
-5,038
-15,347
-26,592

8.33%
-21,632
-14,417

-7,202

-9
4,270
4,385
4,385

378
369
-228
-5,201
-15,362
-26,593

16.67%
-21,632
-14,417
-7,202
-21
4,237
4,385
4,385

378
361
-355
-5,369
-15,384
-26,593
21,632

25.00%
-21,632
-14,417
-7,202
-36
4,200
4,385
4,385



DAY 2018-10-11
J|&  2018-10-10

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,988 0 4,988 EtL]
=4 27158 24 0 11,871 -11,871 EhL|

2. 7N He| &

12
|
P

HCV8-HSCEI FUTURES OCT 18

3,740.84

2,493.90

1,246.95

of 0.00 2,616.50 5,233.00 7,849.50,40,466.0013,082.5015,699.0018,315.5020,932.00

-1,246.95

-2,493.90

-3,740.84

-4,987.79 -

OHHIV8-C108-HSCEI

1,797.17

1,347.88

898.59

449.29

or 0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00




SH

-449.29

-898.59

-1,347.88

-1,797.17

4,138.42

3,103.82

2,069.21

1,034.61

-1,034.61

-2,069.21

-3,103.82

-4,138.42

1,797.17

1,347.88

898.59

449.29

0.00

-449.29

-898.59

OHHIV8-C110-HSCEI

.00  2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00

0.

OHHIV8-P108-HSCEI

D0  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00

yd

d



ol
=
I

%F

<

-1,347.88 |

-1,797.17 -

OHHIV8-P110-HSCEI

4,138.42

3,103.82

2,069.21

1,034.61

0-00 T T T T

1

0.00 2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00

-1,034.61

-2,069.21

-3,103.82

-4,138.42 -

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

HCV8 HSCEI FUTURES OCT 18
OHHIV8-C1(HSCEI
OHHIV8-C11HSCEI
OHHIV8-P1C HSCEI
OHHIV8-P11HSCEI

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)



DAY 2018-10-11
J|&  2018-10-10

T= Hefohs A2y
At A n = 0 0 0 &Q|
7 FtEH =24 0 0 0 &
A {754 |2 48,836 0 48,836 Q|
=4 27158 24 0 47,451 -47,451 EhL|

2. 7N He| &

12
|
P

KR4201NA2928-2018-10 &292.5

26,983.13

20,237.34

13,491.56

6,745.78

~ 0.00 T T T T T T

%5 0.00 73.13  146.25 219.38 292.50%_365.63 438.75 511.88 585.00

-6,745.78

-13,491.56

-20,237.34

-26,983.13

KR4301NA2901-2018-10 5290

870.00

652.50

435.00

217.50

— 0.00 . . T 1
or 0.00 72.50 145.00 217.50 290.00 362.50 435.00 507.50 580.00




4 oo Vo arou n*'y coviun wveiou  aeeiun oureon ouveus

-435.00 /
-652.50

-870.00
7t4
KR4301NA2927-2018-10 5£292.5
19,597.50
14,698.13
9,798.75
4,899.38
&
El

— 0-00 T T T T T T 1
%5 0.00 73.13  146.25 219.38 92.50 365.63 438.75 511.88 585.00

-4,899.38 /
-9,798.75 /
-14,698.13

-19,597.50
77
3. ALE|E &P XHEF (XA 0 4=d) (THR:=43R)
2.529E+11 UBCSFXC1 INDEX_14 4,025
Azl E s
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 4,025  -4025  -4025  -4025  -4,025 4,025 4,025
-5.33% 2684 2684 2684  -2684  -2,684 2,684 2,684
267% 1342 1342 1342 1342 1342 11,342 1,342
0% 0 0 0 0 0 0 0
267% 1,342 1,342 1,342 1,342 1,342 1,342 1,342
5.33% 2,684 2,684 2,684 2684 2,684 2,684 2,684
8.00% 4,025 4,025 4,025 4,025 4,025 4,025 4,025
KR4201NA2¢2018-10 22925 1671



74 -25.00% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 24 24 24 24 24 24 24
-5.33% 24 24 24 24 24 24 24
-2.67% 24 24 24 24 23 23 23

0% 16 11 6 0 -7 -14 -22
2.67% -280 -288 -297 -307 -317 -327 -337
5.33% -963 -963 -964 -964 -965 -966 -967
8.00% -1,671 -1,671 -1,671 -1,671 -1,671 -1,671 -1,671

KR4301NA2¢2018-10 5290 69
7|EXpe| HEd

7t -25.00% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -45 -45 -45 -45 -45 -45 -45
-2.67% -22 -22 -22 -22 -22 -22 -22

0% 0 0 0 0 0 0 0
2.67% 7 7 7 7 7 7 7
5.33% 7 7 7 7 7 7 7
8.00% 7 7 7 7 7 7 7

KR4301NA2¢2018-10 5£292.5 1,542
7| =X HEd

7t -25.00% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,542 -1,542 -1,542 -1,542 -1,542 -1,542 -1,542
-5.33% -1,028 -1,028 -1,028 -1,028 -1,028 -1,028 -1,028
-2.67% -513 -513 -513 -513 -513 -513 -513

0% 1 1 0 0 -1 -1 -3
2.67% 311 310 308 307 304 302 299
5.33% 313 313 313 313 313 313 313
8.00% 313 313 313 313 313 313 313

4. i gF2| ZtHE oY H(VaR : 9% L E|+F,10U7|F) H2hE)



|2 2018-10-11
e

7124 2018-10-10

QEAHEZR(FASH-TYH

7{efCH &
M StsdH M= 0 0 0
A7 QINFH  ag 0 0 0 Ze|
M7 Q158 8N 0 0 0 B
Al NES At 0 0 0 g2l
= Qs ME | 3,922 0 3,922
= SI=AH  AY 34,414 0 34,414 A9
A FtEH =4 0 21,998 -21,998 EtL|
=7 x| Agt 52,906 0 52,906 &t
2. B7|AIHO| 2YRE
OESXV8-C3425-EURO STOXX 50
6,293.48
4,195.65
2,097.83
0.00 T T T L, T T T
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
-2,097.83
-4,195.65
-6,293.48
-8,391.30
7
OESXV8-C3450-EURO STOXX 50
2,607.70
1,955.78

1,303.85




.00  862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00

-1,303.85

-1,955.78

-2,607.70

OESXV8-P3425-EURO STOXX 50

8,391.30

6,293.48

4,195.65

2,097.83

0.00
0.

D0  856.25 1,712.50 2,568.75,3,425.00 4,281.25 5,137.50 5,993.75 6,850.00

-2,097.83

-4,195.65

-6,293.48

-8,391.30

OESXV8-P3450-EURO STOXX 50

2,607.70

1,955.78

1,303.85

651.93

0.00




Ol &2 (VaR : 99%A 2|+ F, 102 7| F) GEE

zz 0.00 862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00
-651.93
-1,303.85
-1,955.78
-2,607.70 -
73
VGZ8-EURO STOXX 50 DEC18
2,941.72
1,961.15
980.57
zi
;E 0.00 T T T d T T T 1
?{5 0.00 828.25 1,656.50 2,484.75,3,313.00 4,141.25 4,969.50 5,797.75 6,626.00
-980.57
-1,961.15
-2,941.72
-3,922.29 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 76
260105SQPXSG EURO Covered CALL STRATEGY 50
OESXV8-C34EURO STOXX 50 671
OESXV8-C34EURO STOXX 50 209
OESXV8-P34 EURO STOXX 50 671
OESXV8-P34 EURO STOXX 50 209
VGZ8 EURO STOXX 50 DEC18 314

ra
[Ho



1,363



DAY 2018-10-11
J|&  2018-10-10

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 18,339 0 18,339 ZfLY

2. B7|AIHO| 2YRE

KR4101NC0004-2018-12 A A L|200X| =M Z

13,754.10
9,169.40
4,584.70
.un'a
T 000 . . . . . . .
e 000 7220 14440 216.60,388.80 36100 43320 50540 577.60
4,584.70
9,169.40
113,754.10
18,338.80 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR410INCO(2018-12 AL 200K| 4 2 1,462
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800% 1462  -1462  -1462  -1462  -1462 -1,462 1,462
-5.33% -975 -975 975 975 -975 975 -975
-2.67% -487 -487 487 487 487 487 -487
0% 0 0 0 0 0 0 0
2.67% 487 487 487 487 487 487 487
5.33% 975 975 975 975 975 975 975

8.00% 1,462 1,462 1,462 1,462 1,462 1,462 1,462



7|1¥)

ol
=

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



DAY 2018-10-11
J|&  2018-10-10

ETFADIEY H 2| X| S EF2HH9

ot

3. AU E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

his 7/tE5d 0 0 0 ALy
= F7t5H 1,444 0 1,444 ALY
2. I|AHe| ol =
KR4101NC0004-2018-12 I AL 200X| =M E
1,444.00
1,083.00
722.00
361.00
=
T 000 . . . . : . :
?{5 0.00 72.20 14440 216.60 ~288.80 361.00 433.20 505.40 577.60
-361.00
-722.00
-1,083.00
-1,444.00 -

-25.00%
-115
-77

-38

0

38

77

115

TEHSE =0

-16.67%
-115
-77

-38

0

38

77

115

=L

-8.33%
-115
-77
-38

0

38

77

115

115

8.33%
-115
-77
-38

38
77
115

16.67%
-115
-77

-38

0

38

77

115

115



ol

7|1¥)

ol
=

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



DAY 2018-10-11
J|&  2018-10-10

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,166 0 2,166 FU

2. B7|AIHO| 2YRE

KR4101NC0004-2018-12 A A L|200X| =M Z

2,166.00
1,624.50
1,083.00
541.50
&l
T 000 . . . . . . .
e 000 7220 14440 216.60 -83.80 361.00 43320 50540 577.60
54150
-1,083.00
11,624.50
-2,166.00
7424
3. ALZI SR EHE Mol Aol (ero et
— o= N
KR410INCO(2018-12 AL 200K| 4 2 173
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 173 173 173 173 173 173 173
-5.33% 115 115 115 115 115 115 115
-2.67% -58 58 58 58 58 58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 115 115 115 115 115 115 115

8.00% 173 173 173 173 173 173 173



ol

7|1¥)

ol
=

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

131



DAY 2018-10-11
J|&  2018-10-10

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 1727 0 1727 EL
A 7rEd d= 1,723 0 1723 L

2. B7|AIHO| 2YRE

KR4111NB0003-2018-11 A/ M X}7|HM =

1,292.48
861.65
430.83
=
T 000 . . : . . . :
e 0.00 11,337.5022,675.0034,012.5045,350.0056,687.5068,025.0079,362.5090,700.00
430.83
861.65
11,292.48
11,723.30 -
7424
3. ALZI SR EHE Mol Aol (ro et
—_
KRA11INBO(2018-11 AHA MK} M S 138

7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -138 -138 -138 -138 -138 -138 -138
-5.33% -92 -92 -92 -92 -92 -92 -92
-2.67% -46 -46 -46 -46 -46 -46 -46

0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 92 92 92 92 92 92 92

8.00% 138 138 138 138 138 138 138



ol

7|1¥)

ol
=

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

160



2018-10-11
2018-10-10

AOFEKRX300Q1H A2 E XSS

e I
I Q5 Ao

= 0 0 0 ELy
= 650 0 650 ZHLY

KR4101NC0004-2018-12 A A L|200X| =M Z

487.35
324.90
162.45
.un'a
T 000 . . . . . . .
e 000 7220 14440 216.60 -388.80 361.00 43320 50540 577.60
1162.45
324.90
487.35
649.80 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR410INCO(2018-12 AL 200K| 4 2 52
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -52 -52 -52 -52 -52 52 -52
-5.33% 35 35 35 35 35 35 35
-2.67% 17 17 17 17 17 17 17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 35 35 35 35 35 35 35
8.00% 52 52 52 52 52 52 52



ol

7|1¥)

ol
=

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



DAY 2018-10-11
J|&  2018-10-10

| C| i} @1K200(F 4| = g - iHdli xH 74

Mt {715 dH M= 0 0 0 ZLy
M 27158 =4 0 0 0 ZLy
= f{7tsd M= 13,574 0 13,574 ALY
=5 oJ=3  8M 2,119 24,488 -22,369 ALY

KR4101NC0004-2018-12 I AL 200X| =M E

13,573.60

10,180.20

6,786.80

3,393.40

~ 0.00 T T T T T T

%5 0.00 7220 144.40 216.60 288.80 361.00 433.20 505.40 577.60

-3,393.40

-6,786.80

-10,180.20

-13,573.60 -

KR4201NA3058-2018-10 =305

4,270.00

3,202.50

2,135.00

1,067.50

— O-OO T T T L T T T 1
or 0.00 76.25 152.50 22875 305.00n 381.25 45750 53375 610.00
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-1,067.50

-2,135.00

-3,202.50

-4,270.00

20,218.13

15,163.59

10,109.06

5,054.53

-5,054.53

-10,109.06

-15,163.59

-20,218.13

0.

KR4201NA3074-2018-10 &307.5

D0

76.88

153.75

230.63

307.5 384.38 461.25

538.13

615.00

KR4301NA2901-2018-10 5290

145.00

108.75

~

of 0.00

72.50

145.00

217.50

T T

290.00

362.50

435.00

507.50

580.00




-108.75

-145.00

KR4301NA2927-2018-10 5£292.5

1,974.38

1,480.78

987.19

493.59

— 0.00

-493.59

of 0.00 73.13 146.25 219.38 292.50 365.63 438.75

511.88 585.00

-987.19

-1,480.78

-1,974.38

3. ALtE[2E P HE(H &0 dEH) k)
KR410INCO(2018-12 FATI200%| 44 2 1,082

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1082  -1082  -1082  -1082  -1082 1,082 1,082
-5.33% 722 722 722 722 722 722 722
-2.67% -361 -361 361 361 361 361 361
0% 0 0 0 0 0 0 0
2.67% 361 361 361 361 361 361 361
5.33% 722 722 722 722 722 722 722
8.00% 1082 1082 1082 1082 1082 1,082 1,082
KR4201NA3(2018-10 2305 88

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0



0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 1 1
5.33% 8 10 12 13 15 17 19
8.00% 83 -83 -84 -85 -86 87 -88
KR4201NA3(2018-10 2307.5 280
| {EX LR |
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 0 0 0 0 0 0 0
-5.33% 0 0 0 0 0 0 0
-2.67% 0 0 0 0 0 0 0
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 1 1
5.33% 9 13 18 23 29 36 42
8.00% -239 244 251 258 265 272 -280
KR4301NA2¢2018-10 2290 11

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 11 11 11 11 11 11 11
-5.33% 8 8 8 8 8 8 8
-2.67% 4 4 4 4 4 4 4
0% 0 0 0 0 0 0 0
267% 1 1 1 1 1 1 1
5.33% 1 1 1 1 1 1 1
8.00% 1 1 1 1 1 1 1
KR4301NA22018-10 Z£292.5 155

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 155 155 155 155 155 155 155
-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
2.67% 31 31 31 31 31 30 -30
5.33% 31 31 31 31 31 31 31
8.00% 31 31 31 31 31 31 31
4. P& F0| 2|40 4= H(VaR : 99% A 2| +F, 10 7| F) WH2HR)
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CLX8-WTI CRUDE FUTURE Nov18

758.67

569.01

0.00

18.74 37.48 56.22 74.96 93.70 112.44 131.18 149.92

-379.34

-569.01

-758.67 -

1,044.48

783.36

522.24

261.12

0.00

0.

72

COF9-BRENT CRUDE FUTR JAN19

DO

21.14 42.27 63.41 84.54 105.68 126.81 147.95



r

-261.12

-522.24

-783.36

-1,044.48

467.86

311.91

HOX8-Heating Oil

pd

.00 0.61 1.21 1.82/'2.42 3.03 3.63 4.24 4.84

KR4175NA0007-2018-10 B M=

[

N

.00 283.55 567.10 850.65 1,134.20.1,417.75 1,701.30 1,984.85 2,268.40

N

N



-467.86

-623.81

NGX18-NATURAL GAS FUTR Nov18

1,064.61

798.46

532.31

266.15

pd

of 0.00

0.82 1.64

2.%27 4.09

491

5.72 6.54

-266.15

-532.31

-798.46

-1,064.61

XBX8-GASOLINE RBOB FUT Nov18

490.45

367.84

245.23

122.61

pd

of 0.00

0.52 1.04

1.%08 2.60

3.12

3.64 4.16

-245.23

-367.84

-490.45



3. ALIE|2E 2o THF(Z Lo L=A) (Tl 2HR)
CLX8 WTI CRUDE FUTURE Nov18 61
COF9 BRENT CRUDE FUTR JAN19 84
HOX8 Heating Oil 37
KR4175NA0(2018-10 &M= 50
NGX18 NATURAL GAS FUTR Nov18 85
XBX8 GASOLINE RBOB FUT Nov18 39
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,1047|F) EEEE)

458
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BOZ8-SOYBEAN OIL FUTR DEC18

218.88

145.92

72.96

0.00

-72.96

.00

7.32

14.63 21.95 29.26 36.58 43.89

51.21

58(52

-145.92

-218.88

-291.84 -

170.29

CTZ8-COTTON NO.2 FUTR DEC18

127.72

85.14

42.57

0.00

-42.57

.00

19.25

38.51 57.76 77.01 96.26  115.52

134.77

154.02




-85.14 /
-127.72

-170.29

CZ8-CORN FUTURE DEC18

613.80 /

409.20 /

204.60 /

0-00 T T T T T T 1
000 9113 18225 273.38 36450 455.63 546.75 637.88 729.00

-204.60 /

-409.20 /

-613.80

-818.40

KCZ8-COFFEE 'C' FUTURE Dec18

250.34 /

166.89 /
83.45

= /

— 0-00 T T T T T T 1

2|IJ- 0.00 28.29 56.58 84.86 13.15 141.44 169.73 198.01 226.30
-83.45 /

-166.89 /

-250.34 /




KR4175NA0007-2018-10 E2{ M &

79.39

59.55

39.70

19.85

N

0.00

283.55 567.10 850.65 1,134.20.1,417.75 1,701.30 1,984.85 2,268.40

-19.85

-39.70

-59.55

-79.39

153.00

102.00

51.00

0.00

-51.00

-102.00

-153.00

-204.00

KWZ8-KC HRW WHEAT FUT DEC18

pd

129.88 259.75 389.63 19.50 649.38 779.25 909.13 1,039.00




SBH9-SUGAR #11 (WORLD) MAR19

309.95 /
232.46 /

77.49
a /
3 (.00 . . . . . . .
?{5 000 324 649 973 71297 1621 1946 2270 2594
77.49 /

-154.98 /

-232.46

-309.95

SMZ8-SOYBEAN MEAL FUTR DEC18

316.60 /
237.45 /

79.15
&
r

S 0.00 T T T T T T 1
%5 0.00 79.45 15890 238.35 17.80 397.25 476.70 556.15 635.60

SX8-SOYBEAN FUTURE NOV18

668.86 /




&l /

fr 0.00 T T T T T T 1

of 0.00 215.75 431.50 647.25 63.00 1,078.75 1,294.50 1,510.25 1,726.00
1167.21 /

-334.43 /

-501.64

-668.86

WZ8-WHEAT FUTURE(CBT) DEC18

= /

fr 0.00 T T T T T T 1

%5 0.00 128.75 257.50 386.25 15.00 643.75 772.50 901.25 1,030.00
-122.80 /

-245.60 /

-368.41

-491.21

3. ALt 2E 2= HFE 20 LE=H) (EH2I:

BOZ8 SOYBEAN OIL FUTR DEC18 23

C1Z8 COTTON NO.2 FUTR DEC18
CZ8 CORN FUTURE DEC18
KCZ8 COFFEE 'C' FUTURE Dec18

KR4175NA0(2018-10 H M=



KWzZ8 KC HRW WHEAT FUT DEC18 16

SBH9 SUGAR #11 (WORLD) MAR19 25
SMZ8 SOYBEAN MEAL FUTR DEC18 25
SX8 SOYBEAN FUTURE NOV18 54
WzZ8 WHEAT FUTURE(CBT) DEC18 39
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