2018-11-07

oll

Al

Ho

2018-11-06

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-11-07
J|ZY  2018-11-06

e I
I Q5 Ao

= 0 0 0 ELy
= 1,020 0 1,020 Zuy

2. B7|AIHO| 2YRE

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

1,020.19
765.14
510.09
255.05
=
T 000 . . . . : . :
e 0.00  68.01 13603 204.04 37205 340.06 408.08 476.09 544.10
-255.05
510.09
765.14
11,020.19 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KRA101INCO(2018-12 RAT200X| A2 81
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  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



ol

7|1¥)

ol
=

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



DAY 2018-11-07
J|=2  2018-11-06

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 EQFZHEE[HEH0 YY) (THe|- 4 2h3d)
SWMXWOO( A EHMXWO | 2}S180822 1,086

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

511

o

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



DAY 2018-11-07
J|=2  2018-11-06

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 270

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
386

o

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



DAY 2018-11-07
J|ZY  2018-11-06

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 631 0 631

VGZ8-EURO STOXX 50 DEC18

473.58

315.72

157.86

— 0-00 T T T 1 T T T
?{5 0.00 802.25 1,604.50 2,406.75,3,209.00 4,011.25 4,813.50 5,615.75 6,418.00

-157.86

-315.72

-473.58

-631.43 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGZ8 EURO STOXX 50 DEC18 51

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

o



DAY 2018-11-07
J|ZY  2018-11-06

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1355 0 1,355 FLA

HCX8-HSCEI FUTURES NOV 18

1,231.56
923.67
615.78
307.89
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,652.75 5,305.50 7,958.25,#0,611.0013,263.7515,916.5018,569.2521,222.00
-307.89
-615.78
-923.67
-1,231.56 -
712
MHCX8-MINI H-SHR IDX FU NOV 18
123.17
92.38
61.59
30.79
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,652.75 5,305.50 7,958.25,10,611.0013,263.7515,916.5018,569.2521,222.00
-30.79




-61.59

-92.38
-123.17 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCX8 HSCEI FUTURES NOV 18 99
MHCX8 MINI H-SHR IDX FU NOV 18 10
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

107



DAY 2018-11-07
J|ZY  2018-11-06

A7 {7153

K=
=]
ol S7tsd =M 0 721,571 -721,571 Aty

KR4201NB2752-2018-11 &§275

383,350.00

287,512.50

191,675.00

95,837.50

— O-OO T T T L T T T
o 0.00 68.75 137.50 206.25 275.00\_343.75 41250 481.25 550.00

-95,837.50

-191,675.00

-287,512.50

-383,350.00

KR4201NB2778-2018-11 &277.5

42,596.25

31,947.19

21,298.13

10,649.06

— O-OO T T T L T T T 1
of 0.00 69.38 138.75 208.13 277.50\_346.88 416.25 485.63 555.00

-10,649.06




-21,298.13

-31,947.19
-42,596.25
71
KR4301NB2751-2018-11 5275
295,625.00
221,718.75
147,812.50
73,906.25
.I’:Ej
;E O-OO T T T d T T T 1
?ﬂ 0.00 68.75 137.50 206.25 _275.00 343.75 412.50 481.25 550.00
-73,906.25
-147,812.50
-221,718.75
-295,625.00 -
742
3. AlLtE| 2 2l RmHS (HTH2 N0 43 ) (Ehel: g2l
KR4201NB2;2018-11 2275 24,233
7| =Rt HE S
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1274 1274 1274 1274 1274 1274 1,274
-5.33% 1274 1274 1274 1273 1272 1,268 1,262
-2.67% 1265 1253 1231 1198 1154 1,096 1,026
0% 602 411 210 0 217 -439 -665
267% 4621  -4803 4998  -5202  -5414 5,633 5,857
533%  -14130  -14143 14167 14201  -14249  -14310  -14384
800%  -24214 24214 24214 24216  -24218  -24224  -24233
KR4201NB2;2018-11 2277.5 2,365
7| =Rt HE S
7t -2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 64 64 64 64 64 64 64



-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%

64

64

41
-309
-1,254
-2,359

KR4301NB2;2018-11

-25.00%
-22,893
-15,109

-7,325
261
3,994
4,156
4,156

o| Z[CHE 0| 4= (VaR : 99% M 2| +F, 102 7| F)

64

63

29
-337
-1,259
-2,359

-16.67%
-22,893
-15,109

-7,325
182
3,923
4,155
4,156

275

64

63

15
-365
-1,266
-2,360

7| Z=Xpete] HEd

-8.33%
-22,893
-15,109

-7,326
95
3,842
4,154
4,156

64

61

0

-393
-1,274
-2,360

0%
-22,893
-15,109

-7,329
0
3,753
4,151
4,156

64

59

-17
-421
-1,285
-2,361

8.33%

-22,893
-15,109

-7,333
-101
3,657
4,146
4,156

63

56

-35
-449
-1,297
-2,363

16.67%
-22,893
-15,109
-7,341
-207
3,556
4,138
4,156

63

52

-55
-478
-1,311
-2,365
22,893

25.00%
-22,893
-15,109
-7,352
-317
3,450
4,126
4,156



DAY 2018-11-07
J|ZY  2018-11-06

T=
Ayt ft5d M= 0 0 0 Ly
7 FtEH =24 0 0 0 &
A 7153 ME 5,159 0 5,159 ALY
=A 27158 24 0 10,757 -10,757 EtLY

2. 7N He| &

12
|
P

HCX8-HSCEI FUTURES NOV 18

5,159.27

3,869.45

2,579.63

1,289.82

of 0.00 2,652.75 5,305.50 7,958.25,10,611.0013,263.7515,916.5018,569.2521,222.00
-1,289.82

-2,579.63

-3,869.45

-5,159.27 -

OHHIX8-C100-HSCEI

5,378.25

4,033.69

2,689.13

1,344.56

or 0.00 2,500.00 5,000.00 7,500.0010,000.0012,500.0015,000.0017,500.0020,000.00




SH

-1,344.56

-2,689.13

-4,033.69

-5,378.25

5,378.25

4,033.69

2,689.13

1,344.56

0.00

0.

-1,344.56

-2,689.13

-4,033.69

-5,378.25

3. A|lLIE| 2

OHHIX8-P100-HSCEI

D0  2,500.00 5,000.00 7,500.00,#0,000.0012,500.0015,000.0017,500.0020,000.00

HCX8

OHHIX8-C1( HSCEI 430
OHHIX8-P1C HSCEI 430

zox

HEE[HE 20 d=H) (THe=arRl)

HSCEI FUTURES NOV 18 413

ofl = (VaR : 9% 2| +=F, 10 7| F) (EH2I- 2H3)



DAY 2018-11-07
J|ZY  2018-11-06

T= Hefcha ey
At A n = 0 0 0 &9
7 FtEH =24 0 0 0 &
A {754 |2 43,836 0 43,836 Q)
=4 ft5H =M 0 44,025 -44,025 =rL|

2. 7N He| &

12
|
P

KR4201NB2752-2018-11 &275

25,437.50

19,078.13

12,718.75

6,359.38

~ 0.00 T T T T T T

%5 0.00 68.75 137.50 206.25 275.00%_343.75 412.50 481.25 550.00

-6,359.38

-12,718.75

-19,078.13

-25,437.50

KR4301NB2751-2018-11 5275

15,812.50

11,859.38

7,906.25

3,953.13

— O-OO T T T d T T T 1
or 0.00 68.75 137.50 206.25 2275.00 343.75 412,50 481.25 550.00




a e v e e e e e o s
-3,953.13 //
-7,906.25 /
-11,859.38
-15,812.50
77
KR4301NB2777-2018-11 %277.5
2,775.00
2,081.25
1,387.50
693.75
=
;E 0-00 T T T T T T 1
%5 0.00 69.38 138.75 208%77'.50 346.88 416.25 485.63 555.00
-693.75 /
-1,387.50 /
-2,081.25
-2,775.00
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX_14 3,581
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -3,581 -3,581 -3,581 -3,581 -3,581 -3,581 -3,581
-533% -2,387 -2,387 -2,387 -2,387 -2,387 -2,387 -2,387
2.67% -1,194 1,194 -1,194 -1,194 1,194 -1,194 1,194
0% 0 0 0 0 0 0 0
267% 1,194 1,194 1,194 1,194 1,194 1,194 1,194
5.33% 2,387 2387 2,387 2387 2,387 2,387 2,387
8.00% 3,581 3,581 3,581 3,581 3,581 3,581 3,581
KR4201NB2; 2018-11 =275 1,608
7| =Xt HE



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 85 85 85 85 85 85 85
-5.33% 85 85 85 84 84 84 84
-2.67% 84 83 82 80 77 73 68

0% 40 27 14 0 -14 -29 -44
2.67% -307 -319 -332 -345 -359 -374 -389
5.33% -938 -938 -940 -942 -946 -950 -954
8.00% -1,607 -1,607 -1,607 -1,607 -1,607 -1,607 -1,608

KR4301NB2;2018-11 %275 1,224
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,224 -1,224 -1,224 -1,224 -1,224 -1,224 -1,224
-5.33% -808 -808 -808 -808 -808 -808 -808
-2.67% -392 -392 -392 -392 -392 -393 -393

0% 14 10 5 0 -5 -11 -17
2.67% 214 210 206 201 196 190 185
5.33% 222 222 222 222 222 221 221
8.00% 222 222 222 222 222 222 222

KR4301NB2;2018-11 %277.5 216
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -216 -216 -216 -216 -216 -216 -216
-5.33% -144 -144 -144 -144 -144 -144 -144
-2.67% -71 -71 -71 -71 -71 -71 -71

0% 1 1 0 0 0 -1 -2
2.67% 54 53 51 50 49 48 46
5.33% 61 61 60 60 60 60 60
8.00% 61 61 61 61 61 61 61

4. it EFo| oo d=H(VaR : 99% 42| +F,10Y7| F) SHEkE)



DAY 2018-11-07
J|ZY  2018-11-06

0

0 0 &t
0 0 0 Ry

0 7,210

0 71,634 & Q|
0 27,013 27,013 &HLY

H=
A2}
ey =
=3
b=
A2}
—=
=4

oY of¥ of¥ ofX ol

T T i T i

OESXX8-C3200-EURO STOXX 50

7,633.44

5,725.08

3,816.72

1,908.36

~ 0.00 T T T T T T

?{: 0.00 800.00 1,600.00 2,400.00 3,200.00.4,000.00 4,800.00 5,600.00 6,400.00

-1,908.36

-3,816.72

-5,725.08

-7,633.44

OESXX8-C3225-EURO STOXX 50

5,873.21

4,404.91

2,936.60

1,468.30



-1,468.30

-2,936.60

-4,404.91

-5,873.21

7,633.44

5,725.08

3,816.72

1,908.36

-1,908.36

-3,816.72

-5,725.08

-7,633.44

5,873.21

4,404.91

2,936.60

1,468.30

-1 NRQ 2N

.00 806.25 1,612.50 2,418.75 3,225.00.4,031.25 4,837.50 5,643.75 6,450.00

OESXX8-P3200-EURO STOXX 50

.00  800.00 1,600.00 2,400.00,3,200.00 4,000.00 4,800.00 5,600.00 6,400.00

OESXX8-P3225-EURO STOXX 50

.00 806.25 1,612.50 2,418.75,3,225.00 4,031.25 4,837.50 5,643.75 6,450.00




-2,936.60 //
-4,404.91
5,873.21
72
VGZ8-EURO STOXX 50 DEC18
7,210.38 /
5,407.78 /
3,605.19 /
1,802.59
& /
;E O-OO T T T T T T 1
2 0.00 80225 1,604.50 2,40?,2/09.00 4,011.25 4,813.50 5,615.75 6,418.00
-1,802.59 /
-3,605.19 /
5,407.78
-7,210.38
72
3. AlUZIRE £ TXHS E AN A3 ) (cHol:orel)
260105SQPX SG EURO Covered CALL STRATEGY 31
OESXX8-C32 EURO STOXX 50 611
OESXX8-C32 EURO STOXX 50 470
OESXX8-P32 EURO STOXX 50 611
OESXX8-P32 EURO STOXX 50 470
VGZ8 EURO STOXX 50 DEC18 577
4. I A Y Fo| Z[CHEHO L ZH(VaR : 99% L E|+=F, 10U 7| FE) (T2 TkR)




DAY 2018-11-07
J|ZY  2018-11-06

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 17,071 0 17,071 kLY

2. B7|AIHO| 2YRE

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

12,803.35
8,535.57
4,267.78
=
il 0.00 . . : . : . .
e 0.00 6801 13603 204.04 /37205 340.06 408.08 476.09 544.10
4,267.78
8,535.57
112,803.35
17,071.14 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
_ o [ 1a3ga
KRA101INCO(2018-12 RAT200X| A2 1,363
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1363 -1,363  -1363  -1363  -1363 11,363 11,363
-5.33% -909 -909 -909 -909 -909 -909 -909
-2.67% -454 -454 454 454 454 454 454
0% 0 0 0 0 0 0 0
2.67% 454 454 454 454 454 454 454
5.33% 909 909 909 909 909 909 909

8.00% 1,363 1,363 1,363 1,363 1,363 1,363 1,363



7|1¥)
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=

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



2018-11-07
2018-11-06

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,360 0 1,360 FLY
2. B7|AHe| &7 E
KR4101NC0004-2018-12 R A 1| 200X| =M=
1,360.25
1,020.19
680.13
340.06
.E.l'.]
T 000 . . . . . . .
?{5 0.00 68.01 136.03 204.04 272.05 340.06 408.08 476.09 544.10
-340.06
-680.13
-1,020.19
-1,360.25 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ a0l
KR4101INCO0(2018-12 A L|200K|=M = 109
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -72 -72 -72 -72 -72 -72 -72
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 72 72 72 72 72 72 72
8.00% 109 109 109 109 109 109 109



ol

7|1¥)

ol
=

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



DAY 2018-11-07
J|ZY  2018-11-06

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

H
ra
_H'J_I-
o2t
(=
o

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,040 0 2,040 HU

2. B7|AIHO| 2YRE

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

2,040.38
1,530.28
1,020.19
510.09
.un'a
T 000 . . . . . . .
e 000 6801 13603 20404 37205 34006 408.08 47609 544.10
510.09
-1,020.19
-1,530.28
-2,04038 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR410INCO(2018-12 AL 200K| 4 2 163
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -163 -163 163 -163 -163 163 -163
-5.33% -109 -109 -109 -109 -109 -109 -109
-2.67% -54 -54 54 54 -54 54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 109 109 109 109 109 109 109

8.00% 163 163 163 163 163 163 163



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-11-07
7|=2  2018-11-06

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,659 0 1,659 FLA

2. B7|AIHO| 2YRE

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

1,658.70
1,244.03
829.35
414.68
=
T 000 . . : . . . :
e 0.00 10,912.5021,825.0032,737.504%,650.0054,562.5065,475.0076,387.5087,300.00
414.68
829.35
11,244.03
-1,658.70 -
7424
3. ALZI SR EHE Mol Aol (ro et
KRA11INBO(2018-11 AHA MK} M S 133
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -133 -133 1133 1133 -133 1133 -133
-5.33% -89 -89 -89 -89 -89 -89 -89
-2.67% 44 44 44 44 44 44 44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 89 89 89 89 89 89 89

8.00% 133 133 133 133 133 133 133



ol

7|1¥)

ol
=

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

156



DAY 2018-11-07
J|ZY  2018-11-06

AOFEKRX300Q1H A2 E XSS

e I
I Q5 Ao

= 0 0 0 ELy
= 612 0 612 ZHLY

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

459.08
306.06
153.03
=
T 0.00 . . . . . . :
e 000 6801 13603 204.04 37205 340.06 408.08 476.09 544.10
1153.03
-306.06
459.08
612,11 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KRA101INCO(2018-12 RAT200X| A2 49
|z p o] S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 33 -33 -33 33 -33
-2.67% -16 -16 16 16 -16 16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 33 33 33 33 33 33 33

8.00% 49 49 49 49 49 49 49



ol

7|1¥)

ol
=

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



DAY 2018-11-07
J|ZY  2018-11-06

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

T&
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 13,058 0 13,058 EfL
=4 27158 24 4,059 23,401 -19,343 AtLY

2. 7N He| &

12
|
P

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

13,058.40
9,793.80
6,529.20
3,264.60
=
=
:;E O-OO T T T ( T T T
%5 0.00 68.01 136.03 204.04 7272.05 340.06 408.08 476.09 544.10
-3,264.60
-6,529.20
-9,793.80
-13,058.40 -
712
KR4201NB2877-2018-11 =287.5
10,206.25
7,654.69
5,103.13
2,551.56
=l
=
:;E O-OO T T T L, T T T 1
or 0.00 71.88 143.75 215.63 287.50~ 35938 431.25 §503.13 §75.00




!

.

-2,551.56

-5,103.13

-7,654.69

-10,206.25

13,195.00

9,896.25

6,597.50

3,298.75

-3,298.75

-6,597.50

-9,896.25

-13,195.00

3,781.25

2,835.94

1,890.63

945.31

-945.31

-1,890.63

KR4201NB2901-2018-11 =290

0.

D0 72.50 145.00 217.50 290.0 362.50 435.00 507.50 580.00

KR4301NB2751-2018-11 ¥275

~

T T T T T T T 1

.00 68.75 13750 206.25 275.00 343.75 41250 481.25 550.00




-2,835.94

-3,781.25

KR4301NB2777-2018-11 £277.5

277.50

208.13

138.75

69.38

— 0.00

-69.38

of 0.00 69.38  138.75 208.13 277.50 346.88 416.25

485.63 555.00

-138.75

-208.13

-277.50

3. ALtE[2E P HE(H &0 dEH) k)
KR410INCO(2018-12 FATI200%| 44 2 1,043

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1043 1043 1043 -1043  -1,043 11,043 1,043
-5.33% -695 -695 695 695 -695 -695 -695
-2.67% -348 -348 348 -348 -348 348 -348
0% 0 0 0 0 0 0 0
2.67% 348 348 348 348 348 348 348
5.33% 695 695 695 695 695 695 695
8.00% 1043 1043 1043 1043 1043 1,043 1,043
KR4201NB2¢2018-11 2287.5 238

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 1
2.67% 1 2 4 6 8 11 14
5.33% -40 46 53 59 66 73 -80
8.00% 212 216 219 224 228 233 238
KR4201NB2¢2018-11 2290 223

7| =Rt HE S
e 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 1 1 3 4 -6 9
5.33% 20 -26 33 40 47 55 -62
8.00% 177 184 191 -199 -207 215 -223
KR4301NB232018-11 Z275 293

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 293 293 293 293 293 293 293
-5.33% 193 193 193 193 193 193 193
-2.67% 94 94 9 9 94 9 94
0% 3 2 1 0 1 3 4
267% 51 -50 -49 48 47 45 44
5.33% 53 -53 53 53 53 53 -53
8.00% 53 53 53, 53, 53 53 53
KR4301NB272018-11 Z277.5 22

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 22 22 22 22 22 22 22
-5.33% 14 14 14 14 14 14 14
-2.67% 7 7 7 7 7 7 7
0% 0 0 0 0 0 0 0
267% x 5 s x -5 5 s
5.33% 6 6 6 6 -6 6 6
8.00% -6 6 6 6 -6 6 6
4. P& F0| 2|40 4= H(VaR : 99% A 2| +F, 10 7| F) WH2HR)



DAY 2018-11-07
J|ZY  2018-11-06

ojLAR| QI AT AR (HA-THIE)

A7 {7153

A 7/t

CLF9-WTI CRUDE FUTURE Jan19
574.64

430.98

287.32

143.66

— 0.00

2& 0.00 15.80 31.61 47.41 63.21 79.01 94.82 110.62 126.42

-143.66

-287.32

-430.98

-574.64 -

COF9-BRENT CRUDE FUTR JAN19

821.18

615.88

410.59

205.29

— 0.00 . i
or 0.00 18.29 36.59 54.88 73.17 9146 109.76 128.05 146.34

-205.29




-410.59

-615.88

-821.18

417.37

313.03

208.68

104.34

-208.68

-313.03

-417.37

-202.28

-303.43

HOF9-NY Harb ULSD Fut Jan19

pd

.00 0.55 1.10 1.%19 2.74 3.29 3.83 4.38

KR4175NB0006-2018-11 E2{ M &

[

N

~

.00 280.95 561.90 842.85 1,123.80.1,404.75 1,685.70 1,966.65 2,247.60

AN

AN

N



-404.57 |

NGF19-NATURAL GAS FUTR Jan19

1,014.18 /
760.63 /
507.09 /
253.54
& /
=
T 000 . . : : : . .
e 000 090 179 Z.MSS 448 537 627 716
-253.54 /
507.09 /
760.63

-1,014.18

XBF9-GASOLINE RBOB FUT Jan19

403.36 /
302.52 /
201.68 /
100.84
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.42 0.85 1.%69 2.11 2.54 2.96 3.38

-302.52 /

-403.36




3. A|Lt2| 2

o £ TTHSEIE A YZY)

CLF9 WTI CRUDE FUTURE Jan19
COF9 BRENT CRUDE FUTR JAN19
HOF9 NY Harb ULSD Fut Jan19

KR4175NB0(2018-11 E M=
NGF19 NATURAL GAS FUTR Janl9
XBF9 GASOLINE RBOB FUT Jan19

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

rn
H
JE
rd
{0

394



o 2018-11-07
J|ZY  2018-11-06

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

o

o

<A

287.48

27153

7/t

BOF9-SOYBEAN OIL FUTR Jan19

215.61

143.74

71.87

0.00

-71.87

.00

7.03

14.06 21.09 28.12 35.15 42.18

49.21

56

-143.74

-215.61

-287.48 -

174.69

CTZ8-COTTON NO.2 FUTR DEC18

131.02

87.34

43.67

0.00

-43.67

.00

19.72

39.44 59.15 78.87 98.59 118.31

138.02




-87.34 /
-131.02

-174.69

CZ8-CORN FUTURE DEC18

840.06

630.05 /

420.03 /

210.02 /

0.00 : : : / : : .
000  93.50 187.00 ZSM.OO 467.50 561.00 654.50 748.00

-210.02

-420.03 /

-630.05 /

-840.06

KCZ8-COFFEE 'C' FUTURE Dec18

221.91 /

147.94 /

73.97 /

0-00 T T T T T T 1
000 2928 5855 87.83 117.10 14638 17565 204.93 234.20

-73.97 /

-147.94 /

-221.91 /




KR4175NB0006-2018-11 E2{ M &

78.67

59.00

N

.00

280.95 561.90 842.85 1,123.80.1,404.75 1,685.70 1,966.65 2,247.60

-39.33

-59.00

-78.67

198.39

148.79

99.20

-99.20

-148.79

-198.39

KWZ8-KC HRW WHEAT FUT DEC18

pd

0.00

126.19 252.38 378.56 04.75 63094 757.13 883.31 1,009.50




SBH9-SUGAR #11 (WORLD) MAR19

314.11 /
235.58 /

78.53 /

0.00 T T T T T T 1
0.00 3.29 6.58 9.86 13.15 16.44 19.73 23.01 26.30

-78.53 /

-157.05 /

-235.58

-314.11

SF9-SOYBEAN FUTURE Jan19

175.99 /

0.00 T T T T T T 1
0.00 221.44 442.88 664.31 85.75 1,107.19 1,328.63 1,550.06 1,771.50

SMF9-SOYBEAN MEAL FUTR Jan19



239.24 //
159.49 /
79.75
& /
g—t 0.00 T T T T T T 1
2{5 0.00 7803 156.05 234%.10 390.13  468.15 546.18 624.20
-79.75 /
-159.49 /
-239.24
-318.99
7t
W2z8-WHEAT FUTURE(CBT) DEC18
363.15 //
242.10 /
121.05
& /
g—t 0.00 T T T T T T 1
2{5 0.00 12681 253.63 380%.25 634.06 760.88 887.69 1,014.50
-121.05 /
-242.10 /
-363.15
-484.20
7t4
3. MUZ|E 2R ZHIE2 L H=Y) (EHI- 2F3)
BOF9 SOYBEAN OIL FUTR Janl9 23
C1Z8 COTTON NO.2 FUTR DEC18 14
CZ8 CORN FUTURE DEC18 67
KCZ8 COFFEE 'C' FUTURE Dec18 24
KR4175NB0(2018-11 &M= 6



KWzZ8 KC HRW WHEAT FUT DEC18 16

SBH9 SUGAR #11 (WORLD) MAR19 25
SF9 SOYBEAN FUTURE Jan19 56
SMF9 SOYBEAN MEAL FUTR Jan19 26
WzZ8 WHEAT FUTURE(CBT) DEC18 39

o

o| Z[CHE 0| d=H(VaR : 99% M 2| +F, 102 7| F) (Thel- 2k
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