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# 7| EX = g QM

B2y HEHE | HEHE
7|2 Date (CLKAT) | (cLmim) CWwien | CWaein Pt-1 Pt PtiPt-1 | IndexER
2017-D4-04 51.03 - 100% 0% - - - 66.62
=c 2017-04-D5 31,15 = 100%: 0% 51.03 21.15 1.002 66.31
=1t
712k
o Af | 2017-D4-06 51.70 - 100% 0% 51.15 5170 1.011 B4.59
2017-D4-07 52.24 52.64 100% 0% 51.70 5224 1010 6353
2017-04-10 53.08 5348 B0% 20% 5232 53.16 1016 | 6149
2097-04-11 5340 53.79 G0% 48% 53.24 53.58 1006 | 6076
EZs | 2017-04-12 531 53.52 40% B60% 53.63 5336 0935 6139
il
2017-04-13 53.18 53.60 20% EBD% 5344 53352 1001 61.21
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P

=1

IntdexER, = IndexER.., % (1+K % (R — 1)) = 6353 % ({1—2 % (1016 — 1)) = 6149

3 page

_42_




# 2o sRollover S

HE FIANFE HIE SYYLLG IFTLIE0E I 7T TE 0Nl MIEEN A H2E
SZ EoHE AEEIREUn.

B 20174 Crude 0l HE Eed AHF

e a% oE =
45
= — — e N
{2 1 | e it |
14 S057-05-10 70111 | 20170313 =
i F017-02407 | 20170308 | 2017-0349 | 200702-10| 20170213 .
iH H017-03-07 | 2017-03-08 | 2007-03-00 | 20170310 | 2017-03-13
S )
5 T0I7-05-05 | Z017-05-08 | Z017-05-08 | 2017-05-10 | 2017-05-11
Ba DOI7-D6-07 | 2017-08-08 | 2017-06:00 | J017-05-17 | 2017-06-13
T F07-07-10 | 2017-07-11 | Z017-07-17 | 2017-07-13.| 2017-07-18 2
Ea D017-08-07 | 20170800 | 20170808 | 0170810 | 2170811
EE 2017-09.08 | 20017-09-11 | 2007-09-12 | 20170813 | 20170014
ETT FOET-10-08 | 2007-10-09 | 2017-10-10 | 2017-10-11 | 2017-10412 |
11 & D0i7-11.07 | 20171308 | O017-1208 | 2017-13.10 | 20171113
I WIT-12407 | L1208 | 7017 1511 | 20171012 | 2m7-AE15

i F|EX| 8 BOH ARES WH IR F B ETR FHOT wawshinhanstneomit] H42 o
HULLh

Ex) Cride Ol %2 3 C #HH

Code | Ajzaps | L ze | o og|ug g

G g % |+z sp sglvgles
8 DB,’-C,"’ F 5 H u K TM I K =) u u ® F

Crgle Ol Hg =2 B O« EETIE - AF9 RAE TLHY EUD BEM 1TE IES
CIHI7, 65 S CIMI7. 9EE CLU17, 1285 TUII7 & 24| SU0. crude 0l 852 Z2 290 85
B OHTY 5Y INYLWSE ZTHE F BY T = UL,

1Y
i
L]
1
e

Ex)- 20178 Ccrude Gt HE ¥ =f =t

code | Timmpe | Lz | 23 | se lam sz | sg 73 sz sp |ws e 1y
oL ':m“‘d‘ & H i K M N | @ T " % ||
| |

R 240 1) TRE Crude O Futwes(ZCCINITIE 7| SX|A7 FH50 Q00 520 SHMH=E
Sociel|E FIENIA] OFE 2% BoWR D0 I0SSUMSES AEE Cride O FutussE

ZOQITIE TSN TEEN B

4 page

_43_



(2) =K== =24 E(%, '20.10.30 I &)

JI2t ZZ2IHE | =2 6MHE | 2218 | =2 3E | z2HE | Hx01=
solm o2t -25.71 100.00 -98.02 -98.24 -99.26 -98.39
HER | -102.86 200.00 -98.02 —32.75 -19.85 -117.50
=4 | oiEDI2t|  79.22 110.17 190.78 121.54 105.44 208.47

200
(2015, 10.30 = 100pt)
150 A o, ," 1
| | i
S AT BT
100 S I gl f |
"rl.lI “.Iu L | "
“III II'|‘I'r' ; ml
50 3l A Th W '
! Ll i ] i
Ih,d 'I
|
:r_:-15- 10-30 2E16-10-30 7 ¥} ; }EIB-‘lD-II 2019-10-30 rlaFing I'l-CI-Jy.T-\
5D DI Cructe Ol ZH Leverage TR
— Crude Qit R H
=100
OJCI Crude Oil 2X LeverageTR
% EQH HIE SESZ QIst JIZXAhakE =X 4= 2t 1els
2 Sd9 JIxXN=x= dtHel Xl XI===2 A Crude Oil Futures2l €& =2 E= 28 0t
= =060 UK CHAED EX A EH I EIEED| S0 ERJ12H0 20 &
25 J| XAt DI =X =2t 1el20| & = USLICE.
OE =8, 21D MUK

= & Crude Oil Futures2| et E2EQH HI=0| 10%2t1] I}
HotH HHel Xl X%l 8 SA2 JIZXNL0es EH HISE 20%=Z 0I0IlUHA &

_44_




DFOF LIEFELICH

ol
g
Ko

Ol& X0l et Jl

ESPNES

A D]

2t HIZ(or =)0l =X E 0l [tet JI=XH&

=
=

EIVEES

0

F

2
[

J

BHOo
4 TT

FAIDT BEESLICE,

>
(aN]
= @
O r
()
o o o
32/ 2|2 |8 2
o = 3 S S Q
(0] — =
>
VAe
N
5]
Q
o
e
T
e
s 1818 | « | &
© S S oO S
2 o S =
(@]
(@]
-
o
wn
o
3
]
- R®
= | 8 | 8 | &
O =
()
©
2
(@]
T - 0
i ol m i
) =< = W >
o A 5
e E all <F o

10
ok
=
g
5

I
hll

oll

ol

142

0] }ASLICH

AT

F

=]
[

_

<

E

0]

_

(HO

—_

Y

00

-
1o

1

K0

ol

il

ol
Al
J|J

=
A

0

0
<H
0
ol
]

3

S
KIO

Heh

=
—

| JI=XHAFOI H el &

INE=PIDNES

ol

F

FLICH Ol @

o5
=&

& Ot

Lt
=

OLZAELZ2RH O3

ki

X

)
Al

U+
)

J
=)
4]
0
Wk
JJ
6}
I
ol

il
H

oF

T
g

oll

10

3
0
53
4

oll
o

<

-

ol

Ju

P

[

10l A &2

o
T

MetM, SRR = 52

chel &X

i

Ex)

4dr

<10
<0

_45_



an | xR o |2 2oE | e aas | OO oo oy | vx sog
JEDES
1 100.00 - - 100.00 - -
2 103.00 3.00% - 106.00 6.00% -
3 107.00 3.88% - 114.23 7.76% -
4 110.00 2.80% - 120.62 5.60% -
5 113.00 2.73% 13.00% 127.21 5.46% 27.21%
ot XIS
an | zExe otz | 2 sas | ex g | U oo og ) oxsog
SESES
1 100.00 - - 100.00 - -
2 97.00 -3.00% - 94.00 -6.00% -
3 94.00 -3.09% - 88.19 —-6.18% -
4 90.00 -4.26% - 80.68 -8.52% -
5 87.00 -3.33% -13.00% 75.30 —6.66% —24.70%
HEN L2 88
an | zExe 0t | 2 sas | vxsom | D0 Tag o | oxysog
SEIES
i 100.00 - - 100.00 - -
2 103.00 3.00% - 106.00 6.00% -
3 100.00 -2.91% - 99.83 -5.82% -
4 97.00 -3.00% - 93.84 -6.00% -
5 100.00 3.09% 0.00% 99.64 6.18% -0.36%
PSH 52 8
an | zxe iz | 2o sos | ex s | DU oo og | cxysog
SESIES
1 100.00 - - 100.00 - -
2 120.00 20.00% - 140.00 40.00% -
3 100.00 ~16.67% - 93.32 ~33.34% -
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4 80.00 -20.00% - 55.99 ~40.00% -
5 100.00 25.00% 0.00% 83.99 50.00% -16.01%
HEd =2 88 T I)I=XeJF &3
P BT S N T T T I TPy =
DIEPNES
1 100.00 - - 100.00 - -
2 120.00 20.00% - 140.00 40.00% -
3 100.00 -16.67% - 93.32 -33.34% -
4 80.00 -20.00% - 55.99 ~40.00% -
5 100.00 25.00% - 83.99 50.00% -
6 110.00 10.00% 10.00% 100.79 20.00% 0.79%
2. JI=XN+ H43= & HelL
(1) Crude Oil Futures
HHAIZ  |NYMEX
Hel e 1,000 Barrel ")
HehsSst usD
[St=AIZ2F DI &E]
Hel Al 2H 2 ~3 08:00~07:00
*NHEHY Al AlOl= oY &32 HeHAI2H0l 8EAIZ2E 2EE 4 & LICH
Z =0 A5 h5E2H 02 &F, O O3 4492t 63, 128= &%
ZISHHL A [ Z2HE 0N €O 256 3P M
3. Z12AA 714 R 71224 ik AR B FH S
(1) JI=Tt&te DA A
Ob JIZ=XHAOl AEEI0 = NYMEX S H 01 Xl (http://www.cmegroup.com/trading/
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