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oll
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2018-11-09

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B
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DAY 2018-11-12
J|ZY  2018-11-09

e I
I Q5 Ao

= 0 0 0 ELy
= 1,018 0 1,018 Zuy

2. B7|AIHO| 2YRE

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

1,018.13
763.59
509.06
254.53
.un'a
T 000 . . . . . . .
e 000  67.88 13575 203.63,971.50 339.38 40725 47513 543.00
25453
-509.06
763.59
11,018.13 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR410INCO(2018-12 AL 200K| 4 2 81
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 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
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=

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



DAY 2018-11-12
J|=2  2018-11-09

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

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2[S180822 1,106

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

526

o

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



DAY 2018-11-12
J|=2  2018-11-09

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

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C £13+HCSI5000(| 21S180910 265

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
378

o

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



DAY 2018-11-12
J|ZY  2018-11-09

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 634 0 634

VGZ8-EURO STOXX 50 DEC18

475.79

317.19

158.60

— 0-00 T T T 1 T T T
?{5 0.00 806.00 1,612.00 2,418.00,3,224.00 4,030.00 4,836.00 5,642.00 6,448.00

-158.60

-317.19

-475.79

-634.39 -

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 2018-11-12
J|ZY  2018-11-09

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1327 0 1,327 L

HCX8-HSCEI FUTURES NOV 18

1,206.64
904.98
603.32
301.66
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,598.00 5,196.00 7,794.00,40,392.0012,990.0015,588.0018,186.0020,784.00
-301.66
-603.32
-904.98
-1,206.64 -
77
MHCX8-MINI H-SHR IDX FU NOV 18
90.47
60.32
30.16
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,598.00 5,196.00 7,794.00,40,392.0012,990.0015,588.0018,186.0020,784.00
-30.16




-60.32

-90.47
-120.63 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCX8 HSCEI FUTURES NOV 18 97
MHCX8 MINI H-SHR IDX FU NOV 18 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

105



DAY 2018-11-12
J|ZY  2018-11-09

Of2=(1) HE(2) w+=ZX|H(1-2)
A 7tsd =4 0 657418  -657,418 Ty
A mtsd =i 0 774934  -774934 MUY

KR4201NC2702-2018-12 =270

109,080.00
81,810.00
54,540.00
27,270.00
=
il 0.00 . : . . . : .
e 0.00 6750 13500 202.50 270.00~.337.50 40500 472.50 540.00
127,270.00
54,540.00
81,810.00
-109,080.00
7424
KR4201NC2728-2018-12 2272.5
379,728.75
284,796.56
189,864.38
94,932.19
=
il 0.00 . : . . . : . |
e 0.00  68.13 13625 20438 272.50~.340.63 408.75 476.88 545.00
-94,932.19




-189,864.38

-284,796.56
-379,728.75
742
KR4301NC2727-2018-12 5£272.5
286,125.00
214,593.75
143,062.50
71,531.25
&
;E O-OO T T T d T T T 1
2|5 0.00 68.13 136.25 204.38 272.50 340.63 408.75 476.88 545.00
-71,531.25
-143,062.50
-214,593.75
-286,125.00 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201NC22018-12 2270 6,827
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3488 3355 3202 3034 2851 2,656 2,452
-5.33% 3040 2829 2606 2373 2133 1,887 1,636
-2.67% 2204 1931 1654 1375 1095 813 530
0% 883 589 294 0 294 589 -883
267% 937 1203 -1476  -1752  -2,032 2314 -2,599
533%  -3182  -3388 3610  -3843  -4,085 4,336 4,592
800%  -5734 5872  -6032  -6210  -6403 6,609 6,827
KR420INC2:2018-12 2272.5 22,585
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 10,634 10,251 9,797 9,282 8,712 8,098 7,443



-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%

9,418
7,025
3,058
-2,634
-9,896
-18,362

KR4301NC2:2018-12

-25.00%
-17,715
-10,356

-3,701
1,423
4,511
5,889
6,333

8,771 8,072 7,331 6,556
6,134 5,222 4,295 3,357
2,039 1,020 0 -1,020
-3,613 -4,603 -5,600 -6,602
-10,699 -11,541 -12,415 -13,313
-18,930 -19,565 -20,257 -20,996
2725
7| ZRpAbO] HE N

-16.67% -8.33% 0% 8.33%
-17,754 -17,816 -17,903 -18,014
-10,508 -10,693 -10,910 -11,153
-4,043 -4,405 -4,784 -5,175
950 475 0 -475
4,093 3,663 3,224 2,779
5,645 5,368 5,063 4,735
6,236 6,105 5,942 5,749

ZoH(VaR : 99%Al2|4F,102 7| F)

5,753
2,409
-2,040
-7,609
-14,231
-21,774

16.67%
-18,150
-11,420
-5,577
-951
2,329
4,388
5,527

4,927
1,453
-3,060
-8,619
-15,166
-22,585
18,311

25.00%
-18,311
-11,707
-5,988
-1,427
1,874
4,025
5,281



DAY 2018-11-12
J|ZY  2018-11-09

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 5,205 0 5,205 ALY
=4 27158 24 0 11,099 -11,099 AtLY

2. 7N He| &

12
|
P

HCX8-HSCEI FUTURES NOV 18

3,903.79

2,602.53

1,301.26

of 0.00 2,598.00 5,196.00 7,794.00,40,392.0012,990.0015,588.0018,186.0020,784.00

-1,301.26

-2,602.53

-3,903.79

-5,205.05 -

OHHIX8-C100-HSCEI

5,549.39

4,162.04

2,774.70

1,387.35

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




A E
-1,387.35

-2,774.70

-4,162.04

-5,549.39

4,162.04

2,774.70

1,387.35

— 0.00

-1,387.35

-2,774.70

-4,162.04

-5,549.39

3. A|lLI2| 22

0.

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 444
OHHIX8-P1C HSCEI 444

R

HEE[HE 20 d=H) (THel=arR)

HSCEI FUTURES NOV 18 416

Ol 42 A (VaR : 99% 4 2|4 F,1027|F) GEEEE)



DAY 2018-11-12
J|ZY  2018-11-09

T& Hefohe AHel
iy A n = 0 0 0 &Q|
At FtEH =24 0 44,270 -44.270 RtLY
A {754 |2 43,836 0 43,836 Q)
=4 27158 24 0 43,538 -43,538 FLY

2. 7N He| &

12
|
P

KR4201NC2728-2018-12 §272.5

18,904.69

12,603.13

6,301.56

~ 0.00 T T T T T T

%5 0.00 68.13  136.25 204.38 272.50\_340.63 408.75 476.88 545.00

-6,301.56

-12,603.13

-18,904.69

-25,206.25

KR4301NC2701-2018-12 £270

6,750.00

5,062.50

3,375.00

1,687.50

— O-OO T T T 1 T T T 1
or 0.00 67.50 135.00 202.50 270.00 337.50 405.00 472.50 540.00




4l N Ciiov avoiun m,-.y Civiun wwreov aveiuv sceov orveuw
1,687.50

-3,375.00 //
-5,062.50

-6,750.00
77
KR4301NC2727-2018-12 %272.5
8,685.94
5,790.63
2,895.31
=
;E 0-00 T T T T T T 1
%5 0.00 68.13 136.25 204%72'.50 340.63 408.75 476.88 545.00
-2,895.31 /
-5,790.63 /
-8,685.94
-11,581.25
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX_14 3,594
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 3594  -3594  -3594  -3594  -3594 -3,594 -3,594
-5.33% 239  -2396  -2396  -2396  -2396 -2,39 -2,396
267% -1,198 -1,198 -1,198 -1,198 -1,198 -1,198 -1,198
0% 0 0 0 0 0 0 0
267% 1,198 1,198 1,198 1,198 1,198 1,198 1,198
5.33% 2,396 2,396 2,39 2,396 2,396 2,39 2,396
8.00% 3,594 3,594 3,594 3,594 3,594 3,594 3,594
KR4201NC2;2018-12 2272.5 1,499



99% M| +E,102 7| F)

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 706 680 650 616 578 538 494
-5.33% 625 582 536 487 435 382 327
-2.67% 466 407 347 285 223 160 96

0% 203 135 68 0 -68 -135 -203
2.67% -175 -240 -306 -372 -438 -505 -572
5.33% -657 -710 -766 -824 -884 -945 -1,007
8.00% -1,219 -1,257 -1,299 -1,345 -1,394 -1,445 -1,499

KR4301NC272018-12 %270 411
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -392 -394 -396 -399 -402 -406 -411
-5.33% -221 -225 -231 -238 -245 -252 -260
-2.67% -72 -82 -91 -101 -111 -122 -132

0% 34 23 11 0 -11 -23 -34
2.67% 91 83 74 64 55 45 35
5.33% 114 110 104 99 92 85 77
8.00% 120 119 117 114 110 106 101

KR4301NC272018-12 %2725 741
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -717 -719 -721 -725 -729 -735 -741
-5.33% -419 -425 -433 -442 -451 -462 -474
-2.67% -150 -164 -178 -194 -209 -226 -242

0% 58 38 19 0 -19 -38 -58
2.67% 183 166 148 131 112 94 76
5.33% 238 228 217 205 192 178 163
8.00% 256 252 247 241 233 224 214



DAY 2018-11-12
J|ZY  2018-11-09

0
0 0 &9l
0 0 0 EHLY
0 8,238
71,448 0 71,448 &9
0 28,915 28,915 EHLY

H=
A2}
ey =
=3
b=
A2}
—=
=4

oY of¥ of¥ ofX ol

T T i T i

OESXX8-C3200-EURO STOXX 50

8,186.88

6,140.16

4,093.44

2,046.72

~ 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

-2,046.72

-4,093.44

-6,140.16

-8,186.88

OESXX8-C3225-EURO STOXX 50

6,270.64

4,702.98

3,135.32

1,567.66



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

-1,567.66

-3,135.32

-4,702.98

-6,270.64

6,140.16

4,093.44

2,046.72

0.00

0.

-2,046.72

-4,093.44

-6,140.16

-8,186.88

6,270.64

4,702.98

3,135.32

1,567.66

-1 BR7 AR

OESXX8-P3200-EURO STOXX 50

D0  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




-3,135.32 //
-4,702.98
-6,270.64
72
VGZ8-EURO STOXX 50 DEC18
6,178.68 / /
4,119.12 /
2,059.56
& /
;E O-OO T T T T T T 1
a 0.00  806.00 1,612.00 2,41%4.00 4,030.00 4,836.00 5,642.00 6,448.00
-2,059.56 /
-4,119.12 /
6,178.68
8,238.25
72
3. ALtE|2E 2= HFE =20 E=H) (EHe=2hRl)
2601055QPXSG EURO Covered CALL STRATEGY 75
OESXX8-C3Z EURO STOXX 50 655
OESXX8-C32EURO STOXX 50 502
OESXX8-P32 EURO STOXX 50 655
OESXX8-P32 EURO STOXX 50 502
VGZ8 EURO STOXX 50 DEC18 659
4. Tt YEF9| o d=H(VaR : 9% 2| +F, 102 7| F) (el 2hRl)




DAY 2018-11-12
J|ZY  2018-11-09

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 17,037 0 17,037 &Ly

2. B7|AIHO| 2YRE

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

12,777.47
8,518.31
4,259.16
=
il 0.00 . . : . : . .
e 0.00  67.88 13575 203.63 37150 33938 407.25 47513 543.00
4,259.16
8,518.31
12,777.47
117,036.63 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 1ap9
KRA101INCO(2018-12 RAT200X| A2 1,362
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1362 -1362  -1362 1362  -1362 11,362 11,362
-5.33% -908 -908 -908 -908 -908 -908 -908
-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% 908 908 908 908 908 908 908

8.00% 1,362 1,362 1,362 1,362 1,362 1,362 1,362



7|1¥)

ol
=

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



2018-11-12
2018-11-09

ETFADIEY H 2| X| S EF2HH9

ot

At w158 M= 0 0 o0&
A w158 ME 1,358 0 1,358 ZLf
2. WI|IANHe &7
KR4101NC0004-2018-12 I AL 200X| =M E
1,357.50
1,018.13
678.75
339.38
=
T 000 . . . . : . :
?{5 0.00 67.88 13575 203.63 271.50 339.38 407.25 475.13 543.00
-339.38
-678.75
-1,018.13
-1,357.50 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S EHR)
T =
KR4101NCO0(2018-12 [ A LI|200X| =M= 109
7| Z=RHAto| HE
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
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-11-12
J|ZY  2018-11-09

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= 2,036 0 2,036 HU

2. B7|AIHO| 2YRE

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

2,036.25
1,527.19
1,018.13
509.06
.un'a
T 000 . . . . . . .
e 000 67.88 13575 203.63,-371.50 339.38 40725 47513 543.00
-509.06
11,018.13
11,527.19
2,036.25 -
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
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-11-12
7|=2  2018-11-09

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,683 0 1,683 FLY

2. B7|AIHO| 2YRE

KR4111NC0002-2018-12 AHM M X7 H M E

1,683.40
1,262.55
841.70
420.85
=
T 000 . . : . . . :
e 0.00 11,075.0022,150.0033,225.0044,300.0055,375.0066,450.0077,525.0088,600.00
42085
841.70
1,262.55
11,683.40 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
KRA11INCO(2018-12 AHMF X} 7}t M 2 135
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -135 -135 -135 -135 -135 1135 -135
-5.33% -90 -90 -90 -90 -90 -90 -90
-2.67% 45 45 45 45 -45 45 -45
0% 0 0 0 0 0 0 0
2.67% 45 45 45 45 45 45 45
5.33% 90 90 90 90 90 90 90

8.00% 135 135 135 135 135 135 135
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7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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A9 2018-11-12
7|2« 2018-11-09

AOFEKRX300Q1H A2 E XSS

At w158 M= 0 0 o0&
A w158 ME 611 0 611 FLy
2. I|AHe| ol =
KR4101NC0004-2018-12 I AL 200X| =M E
610.88
458.16
305.44
152.72
=
T 0.00 . . . . . . :
?{5 0.00 67.88 13575 203.63 727150 339.38 407.25 475.13 543.00
-152.72
-305.44
-458.16
-610.88 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
T =
KR4101NCO0(2018-12 [ A LI|200X| =M= 49
7| Z=RHAto| HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-11-12
J|ZY  2018-11-09

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

T&
At w158 M= 0 0 0 LK
At s15H =M 7,840 16,288 -8,447 EtLY
A 7153 ME 12,761 0 12,761 ALY
= ft5H =M 3,743 22,858 -19,115 Ly

2. 7N He| &

12
|
P

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

12,760.50
9,570.38
6,380.25
3,190.13
=
=
:;E O-OO T T T ( T T T
%5 0.00 67.88 135.75 203.63 727150 339.38 407.25 475.13 543.00
-3,190.13
-6,380.25
-9,570.38
-12,760.50 -
712
KR4201NC2850-2018-12 2285
16,245.00
12,183.75
8,122.50
4,061.25
=l
=
:;E O-OO T T T L, T T T 1
or 0.00 71.25 142.50 213.75 285.00~ 356.25 42750 49875 §570.00




!

-4,061.25

-8,122.50

-12,183.75

-16,245.00

rraes T PRIV

KR4201NC2876-2018-12 &287.5

6,612.50

4,959.38

3,306.25

1,653.13

0.00

-1,653.13

-3,306.25

-4,959.38

-6,612.50

.00

71.88 143.75 215.63

287.5 359.38 431.25 503.13 575.00

KR4301NC2701-2018-12 5270

472.50

354.38

236.25

118.13

™~

0.00

.00

T T T T T T T 1

67.50 135.00 202.50 270.00 337.50 405.00 472.50 540.00

-118.13

-236.25




-354.38
-472.50
742
KR4301NC2727-2018-12 5£272.5
3,270.00
2,452.50
1,635.00
817.50
.I'::J
;E 0.00 T T T T T T T
2|5 0.00 68.13 136.25 204.38 272.50 340.63 408.75 476.88 545.00
-817.50
-1,635.00
-2,452.50
-3,270.00
7t4
3. AlLbE| @ £ FXHE(E 2 Mo A2 ) 0t 2))
KR410INCO(2018-12 FATI200%| 44 2 1,020
7| EXHARO| HEA
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1020  -1020  -1020  -1020  -1,020 -1,020 1,020
-5.33% -680 -680 680 680 -680 -680 -680
-2.67% -340 -340 340 -340 -340 340 -340
0% 0 0 0 0 0 0 0
2.67% 340 340 340 340 340 340 340
5.33% 680 680 680 680 680 680 680
8.00% 1020 1020 1020 1020 1,020 1,020 1,020
KR4201NC2¢2018-12 2285 701
7| =Rt HE S
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 208 203 196 187 175 160 144
-5.33% 196 185 171 154 135 113 89
-2.67% 166 145 121 95 67 38 7



1 99%ME|FFE, 10| FE)

0% 100 68 35 0 -36 -73 -110
2.67% -18 -58 -99 -141 -182 -224 -266
5.33% -200 -244 -288 -332 -376 -420 -464
8.00% -450 -491 -532 -574 -616 -658 -701

KR4201NC2¢2018-12 =287.5 264

| 7| EXpArO| HIE N |

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 71 69 67 64 60 55 49
-5.33% 67 64 59 53 46 39 30
-2.67% 58 51 43 33 23 12 0

0% 37 25 13 0 -14 -28 -42
2.67% -3 -18 -34 -50 -67 -83 -100
5.33% -67 -85 -103 -121 -138 -156 -174
8.00% -159 -176 -194 -211 -229 -246 -264

KR4301NC2’2018-12 %270 29

J|EXpAL) HIEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 27 28 28 28 28 28 29
-5.33% 15 16 16 17 17 18 18
-2.67% 5 6 6 7 9 9

0% -2 -2 -1 0 1 2 2
2.67% -6 -6 -5 -4 -4 -3 -2
5.33% -8 -8 -7 -7 -6 -6 -5
8.00% -8 -8 -8 -8 -8 -7 -7

KR4301NC22018-12 %2725 209

J|EXpAL] HIE A
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 202 203 204 205 206 207 209
-5.33% 118 120 122 125 127 131 134
-2.67% 42 46 50 55 59 64 68

0% -16 -11 -5 0 5 11 16
2.67% -52 -47 -42 -37 -32 -27 -21
5.33% -67 -65 -61 -58 -54 -50 -46
8.00% -72 -71 -70 -68 -66 -63 -60
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J|ZY  2018-11-09
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A7 {7153

A 7/t

CLF9-WTI CRUDE FUTURE Jan19
553.19

414.90

276.60

138.30

— 0.00

2& 0.00 15.22 30.43 45.65 60.86 76.08 91.29 106.51 121.72

-138.30

-276.60

-414.90

-553.19 -

COF9-BRENT CRUDE FUTR JAN19

594.37

396.24

198.12

— 0.00 . i
or 0.00 17.66 35.33 52.99 70.65 88.31 105.98 123.64 141.30

-198.12




-396.24

-594.37

-792.49

309.09

206.06

103.03

0.00

-103.03

-206.06

-309.09

-412.12

304.51

203.00

101.50

0.00

-101.50

-203.00

-304.51

HOF9-NY Harb ULSD Fut Jan19

pd

.00 0.54 1.08 1.%16 2.70 3.24 3.78 4.32

KR4175NB0006-2018-11 E2{ M &

[

N

~

.00 281.95 563.90 845.85 1,127.80.1,409.75 1,691.70 1,973.65 2,255.60

AN

AN
<




-406.01 |

NGF19-NATURAL GAS FUTR Jan19

756.10 /

504.07 /

252.03
= /
=
n

— 0.00 T T T T T
2|IJ- 0.00 0.89 1.78 Z.MSS 4.44 5.33

6.21

7.10

-252.03 /

-504.07 /
-756.10

-1,008.13

XBF9-GASOLINE RBOB FUT Jan19

292.78 /

195.19 /

97.59
-.5'-] /
=
I

— 0-00 T T T T T
%'J' 000 041 082 1.%64 205 246

2.87

3.28

-195.19 /
-292.78

-390.38



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

386
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ofj 1z2|AX el A Fe|{A B (K} H-oh4d

o

o

<A

288.42

216.32

144.21

7211

0.00

-72.11

-144.21

-216.32

-288.42

174.92

131.19

87.46

43.73

0.00

-43.73

27153

7/t

BOF9-SOYBEAN OIL FUTR Jan19

0.00

7.06

14.11 21.17 28.22 35.28 42.33

49.39

56/44

CTZ8-COTTON NO.2 FUTR DEC18

0.00

19.75

39.51 59.26 79.01 98.76  118.52

138.27

158.02




-87.46 /
-131.19

-174.92

CZ8-CORN FUTURE DEC18

838.90 /
629.17 /

209.72
g—] /
=
a 1

— 0-00 T T T T T T
of 0.00 93.38 186.75 280.13 73.50 466.88 560.25 653.63 747.00

-419.45 /
-629.17

-838.90

KCZ8-COFFEE 'C' FUTURE Dec18

73.72
= /
=
; 0-00 T T T T T T 1
2|IJ- 0.00 29.16 58.33 87.49 16.65 145.81 174.98 204.14 233.30
-73.72 /
-147.43 /
221.15 /




78.95

59.21

39.47

19.74

0.00

-19.74

-39.47

-59.21

-78.95

146.49

97.66

-97.66

-146.49

-195.32

KR4175NB0006-2018-11 E2{ M &

N

28195 563.90 845.85 1,127.80.1,409.75 1,691.70 1,973.65 2,255.60

KWZ8-KC HRW WHEAT FUT DEC18

pd

12431 248.63 372.94 97.25 621.56 745.88 870.19 994.50




306.75

230.06

-153.37

-230.06

-306.75

698.59

523.94

349.29

174.65

0.00

-174.65

-349.29

-523.94

-698.59

314.78

SBH9-SUGAR #11 (WORLD) MAR19

.00 3.21 6.42 9.63 12.84 16.05 19.26 22.47 25.68
i
SF9-SOYBEAN FUTURE Jan19

.00

219.75 439.50 659.25 79.00 1,098.75 1,318.50 1,538.25 1,758.00

SMF9-SOYBEAN MEAL FUTR Jan19




78.69
& /
il 0.00

616.00

35 0.00  77.00 154.00 231.00 308.00 385.00 462.00 539.00
-78.69 ////
-157.39 ‘//,/’/,
-236.08
-314.78
7t
WZ8-WHEAT FUTURE(CBT) DEC18
484.47 l//////'
363.36 l//,/’/,
242.24 l/////,r
121.12

-;.?J /
=|
il 0.00

761.63 888.56

35 0.00 126.94 253.88 380.81 07.75 634.69
-121.12

-242.24

-363.36

-484.47

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

BOF9 SOYBEAN OIL FUTR Janl9
C1Z8 COTTON NO.2 FUTR DEC18
CZ8 CORN FUTURE DEC18
KCZ8 COFFEE 'C' FUTURE Dec18

KR4175NB0(2018-11 E M=



KWzZ8 KC HRW WHEAT FUT DEC18 16

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

o
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