2017-12-14

oll

SAl
7

2017-12-13

KK

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZAlY  2017-12-14
7|24 2017-12-13

A7 {7153

A 7/t

1,544 0 1,544 Uy

KR4101MC0005-2017-12 R A I|200K| =M S

815.50

611.63

407.75

203.88

= 0.00 . .
o 0.00 81.55 163.10 244.65 7326.20 407.75 489.30 570.85 652.40

-203.88

-407.75

-611.63

-815.50 -

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

546.24

364.16

182.08

= 0.00 . .
of 0.00 80.93 161.85 242.78 7323.70 404.63 485.55 566.48 647.40

-182.08




-364.16

-546.24

-728.33 -

3. L2 2 20 REHE(HITh2 Ao A3)

KR4101MC0 2017-12 RAAT|200X| =M 2 65
| | ES NN |
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%

-8.00% -65 -65 65 65 65 65 -65
-5.33% 43 43 43 43 43 43 43
-2.67% 22 22 22 22 22 22 22
0% 0 0 0 0 0 0 0
2.67% 22 22 22 22 22 22 22
5.33% 43 43 43 43 43 43 43
8.00% 65 65 65 65 65 65 65
KR4101N30(2018-03 HAL|200X| =4 & 59

7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 59 59 59 59 59 59 59
-5.33% -39 -39 -39 -39 -39 -39 -39
-2.67% 20 -20 20 -20 -20 20 -20
0% 0 0 0 0 0 0 0
267% 20 20 20 20 20 20 20
5.33% 39 39 39 39 39 39 39
8.00% 59 59 59 59 59 59 59
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) W 2HR)
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J|1ZY  2017-12-13

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

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 13,365 0 13,365 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( AMSEMXWO 0245171122 1,089

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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DAY 2017-12-14
J|1ZY  2017-12-13

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 401

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
373

o

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



A 2017-12-14
7= 2017-12-13

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

1,060.27
795.21
530.14
265.07
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 895.75 1,791.50 2,687.25,3,583.00 4,478.75 5,374.50 6,270.25 7,166.00
-265.07
-530.14
-795.21
-1,060.27 -
73
3. AUEIE 2 FEHS @A N0ATY) EOETRIE)
VGH8 EURO STOXX 50 MAR18 85
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GEIEEIE)



N oh
MY >

2017-12-14
2017-12-13

ne me

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,770 0 1,770
=4 27153 ME 129 0 129 =Hif

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

1,769.73

1,327.30

884.87

0.00 2,882.00 5,764.00 8,646.00,41,528.0014,410.0017,292.0020,174.0023,056.00

-884.87

-1,327.30

-1,769.73 -

MHCZ7-MINI H-SHR INX FU DEC17
128.65

96.49

64.33

32.16

0.00 T T T d T T T
0.00 2,882.00 5,764.00 8,646.00,41,528.0014,410.0017,292.0020,174.0023,056.00




SH

-32.16

-64.33

-96.49

-128.65 -

HCZ7
MHCZ7

3. AlLtE| 2 £QF=HSE =0 E=H)

H-SHARES IDX FUT DEC17
MINI H-SHR INX FU DEC17

o &= (VaR : 99% 2| +F, 10 7| F)

o
£
'
E
0

142

o
£
'
E
0



ZAlY  2017-12-14
7|24 2017-12-13

0K ==(1) 04 = (2)

Al FtEH =24 59,060 57,311 1,749 &Ly
ol 27158 =4 0 1442496  -1,442,496 =LY

KR4201M(C3354-2017-12 &335

6,658.13

4,438.75

2,219.38

= 0.00 . '
o 0.00 83.75 167.50 251.25 335.00%_418.75 502.50 586.25 670.00

-2,219.38

-4,438.75

-6,658.13

-8,877.50

KR4201M(3370-2017-12 &337.5

762,243.75

571,682.81

381,121.88

190,560.94

— O-OO T T T L T T T
of 0.00 84.38 168.75 253.13 337.50\ 421.88 506.25 590.63 675.00

-190,560.94




-381,121.88

-571,682.81

-762,243.75

KR4201N13253-2018-01 &325

56,875.00

42,656.25

28,437.50

14,218.75
O-OO T T T T T T 1
0.00 81.25 162.50 243.75 325.00%_406.25 487.50 568.75 650.00

-14,218.75 \
-28,437.50 \
-42,656.25 \

-56,875.00

KR4301M(C3353-2017-12 5335

192,625.00

144,468.75

96,312.50

48,156.25

O-OO T T T T T T 1
000 8375 167.50 251.25_335.00 418.75 502.50 586.25 670.00

-48,156.25 /

-96,312.50 /

-144,468.75 /




-192,625.00 1

KR4301M(C3379-2017-12 5£337.5

421,875.00
316,406.25
210,937.50
105,468.75
&
g 0.00 . : . . | ; . .
2|5 0.00 84.38 168.75 253.13 7337.50 421.88 506.25 590.63 675.00
-105,468.75
-210,937.50
-316,406.25
-421,875.00 -
742
3. AlLbE| @ £ FEHE(E 2 Mo A 2 ) SEIRTTIEY)
KR4201IMC3 2017-12 2335 457
7| =AHte| HE S
7424 | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1
0% 1 1 0 0 1 1 2
267% 32 36 -40 44 47 51 55
5.33% -227 -227 227 228 -228 -229 -230
8.00% 457 457 457 457 457 457 457
KR4201IMC3 2017-12 2337.5 33,378
7| =Rt HE S
e -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 13 13 13 13 13 13 13
. 533% 13 13 13 13 13 13 13
-2.67% 13 13 13 13 13 13 13
0% 13 11 8 0 13 35 65
267% 874 -1120  -1378  -1647  -1,924 -2,208 2,498



5.33%
8.00%

7424
-8.00%
-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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-13,816 -13,889
-33,362 -33,362
KR4201N13Z2018-01 =325
-25.00%  -16.67%

1,619 1,574
1,445 1,361
1,063 943
395 264
-573 -688
-1,789 -1,870
-3,168 -3,215
KR4301MC3 2017-12 %335
-25.00%  -16.67%
-15,004 -15,004
-10,002 -10,002
-5,001 -5,001
0 0
4,678 4,639
5,069 5,069
5,069 5,069

-13,985
-33,362

-14,103
-33,363

-14,242
-33,366

7| Z=Xpeke] HEd

-8.33%
1,520
1,270

822
132
-806
-1,959
-3,272

0% 8.33%

1,457 1,388
1,174 1,073
699 575

0 -132
-927 -1,050
-2,055 -2,156
-3,338 -3,412

7| Z=Xpete] HEd

-8.33%
-15,004
-10,002

-5,001
0
4,599
5,069
5,069

KR4301MC3.2017-12 %3375

-25.00%  -16.67%
-32,617 -32,617
-21,744 -21,744
-10,872 -10,872
0 0

10,835 10,811
14,145 14,145
14,145 14,145

o| Z|CHEH 0| 4= (VaR :

0% 8.33%

-15,004 -15,004
-10,002 -10,002
-5,001 -5,001
0 0

4,560 4,520
5,069 5,069
5,069 5,069

7| Z=Xpeke] HEd

-8.33%
-32,617
-21,744
-10,872

0

10,780

14,144

14,145

0% 8.33%

-32,617 -32,617
-21,744 -21,744
-10,872 -10,872
0 0
10,744 10,702
14,143 14,141
14,145 14,145

9% E[+E,10&7|F)

-14,399
-33,370

16.67%
1,312
969
451
-264
-1,174
-2,261
-3,492

16.67%
-15,004
-10,002
-5,001
0

4,481
5,069
5,069

16.67%
-32,617
-21,744
-10,872
0
10,656
14,138
14,145

-14,572
-33,378
3,579

25.00%
1,230
862
325
-396
-1,300
-2,370
-3,579
15,004

25.00%
-15,004
-10,002
-5,001
0

4,441
5,069
5,069
32,617

25.00%
-32,617
-21,744
-10,872
0
10,606
14,133
14,145



DAY 2017-12-14
7|=9  2017-12-13

el
M /7t53H M2 0 0 0
At s15H =M 0 0 0 &
A 7153 ME 7,871 0 7,871
=4 27158 24 0 17,412 -17,412 EhL|

2. 7N He| &

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

7,871.35

5,903.51

3,935.68

1,967.84

of 0.00 2,882.00 5,764.00 8,646.00,41,528.0014,410.0017,292.0020,174.0023,056.00

-1,967.84

-3,935.68

-5,903.51

-7,871.35 -

OHHIZ7-C116-HSCEI

6,645.08

4,983.81

3,322.54

1,661.27

or 0.00 2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00




r

-1,661.27

-3,322.54

-4,983.81

-6,645.08

2,060.87

1,545.65

1,030.44

515.22

-1,030.44

-1,545.65

-2,060.87

4,983.81

3,322.54

1,661.27

-1,661.27

-3,322.54

OHHIZ7-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIZ7-P116-HSCEI

.00  2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00

yd

d




<

-4,983.81 |

-6,645.08 -

OHHIZ7-P118-HSCEI

2,060.87

1,545.65

1,030.44

515.22

0-00 T T T T

1

0.00 2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00

-515.22

-1,030.44

-1,545.65

-2,060.87 -

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

HCZ7 H-SHARES IDX FUT DEC17
OHHIZ7-C11HSCEI
OHHIZ7-C11HSCEI
OHHIZ7-P11 HSCEI
OHHIZ7-P11 HSCEI

4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F)



DAY 2017-12-14
7|=9  2017-12-13

At AR 0K ==(1)

Al FtEH M= 5,813 5,859 -46 EfLY
Al QB A 0 0 0 x|
Al QItEH  8M 0 0 0 ALY
= QA ME 11,780 0 11,780 LY
=2 SIEH  AY 60,200 0 60,200 % Q|
A 27158 =4 0 59,409 -59,409 ALY

KR4101MC0005-2017-12 R A I|200X| =M S

5,953.15

4,464.86

2,976.58

1,488.29

o 0.00 81.55 163.10 244.65 _,326.20 407.75 489.30 570.85 652.40
-1,488.29

-2,976.58

-4,464.86

-5,953.15 -

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

5,826.60

4,369.95

2,913.30

1,456.65



pd

.00

80.93 161.85

242.78 23.70 404.63 485.55

566.48 647.40

-1,456.65

-2,913.30

-4,369.95

-5,826.60

KR4201M(C3354-2017-12 &335

4,187.50

3,140.63

2,093.75

1,046.88

0.00

0.

D0

83.75 167.50 251.25

335.0 418.75 502.50

586.25 670.00

-1,046.88

-2,093.75

-3,140.63

-4,187.50

27,000.00

20,250.00

13,500.00

6,750.00

r A AN

™

KR4201M(C3370-2017-12 £337.5

0.00

84.38 168.75 253.13

337.5 421.88 506.25

590.63 675.00



ol
=
I

%F

A

-b,/50.0U

-13,500.00

-20,250.00

-27,000.00

KR4301M(C3353-2017-12 5335

5,862.50

4,396.88

2,931.25

1,465.63

0.00

0.

D0

83.75 167.50 251.25 35.00 418.75 502.50 586.25 670.00

-1,465.63

-2,931.25

-4,396.88

-5,862.50

22,359.38

16,769.53

11,179.69

5,589.84

-5,589.84

-11,179.69

-16,769.53

0.

KR4301M(C3379-2017-12 ¥£337.5

D0

84.38 168.75 253.13 37.50 421.88 506.25 590.63 675.00

e

e




-22,359.38

3. AUE|E £ ZHS(Z =L E=A) (ThHl:= 2HR)
2.529E+11 UBCSFXC1 INDEX_2 1471

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1471 -1471 -1471 -1471 -1471 -1471 -1,471
-5.33% -981 -981 -981 -981 -981 -981 -981
-2.67% -490 -490 -490 -490 -490 -490 -490
0% 0 0 0 0 0 0 0
2.67% 490 490 490 490 490 490 490
5.33% 981 981 981 981 981 981 981
8.00% 1,471 1,471 1,471 1,471 1,471 1471 1,471
2.529E+11 UBCSFXC1 INDEX_3 278

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -278 -278 -278 -278 -278 -278 -278
-5.33% -186 -186 -186 -186 -186 -186 -186
-2.67% -93 -93 -93 -93 -93 -93 -93
0% 0 0 0 0 0 0 0
2.67% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 278 278 278 278 278 278 278
2.529E+11 UBCSFXC1 INDEX_4 159

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -159 -159 -159 -159 -159 -159 -159
-5.33% -106 -106 -106 -106 -106 -106 -106
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 106 106 106 106 106 106 106
8.00% 159 159 159 159 159 159 159
2.529E+11 UBCSFXC1 INDEX_5 239

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -239 -239 -239 -239 -239 -239 -239
-5.33% -159 -159 -159 -159 -159 -159 -159
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0



267% 80 80 80 80 80 80 80
5.33% 159 159 159 159 159 159 159
8.00% 239 239 239 239 239 239 239
2.529E+11 UBCSFXC1 INDEX_6 199
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -199 -199 -199 -199 -199 -199 -199
-5.33% -133 -133 -133 -133 -133 -133 -133
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
267% 66 66 66 66 66 66 66
5.33% 133 133 133 133 133 133 133
8.00% 199 199 199 199 199 199 199
2.529E+11 UBCSFXC1 INDEX_7 255
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -255 -255 -255 -255 -255 -255 -255
-5.33% -170 -170 -170 -170 -170 -170 -170
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0
267% 85 85 85 85 85 85 85
5.33% 170 170 170 170 170 170 170
8.00% 255 255 255 255 255 255 255
2.529E+11 UBCSFXC1 INDEX 8 471
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 471 471 471 471 471 471 471
-5.33% 314 314 314 314 314 314 314
267% -157 -157 157 157 -157 157 -157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 314 314 314 314 314 314 314
8.00% 471 471 471 471 471 471 471
2.529E+11 UBCSFXC1 INDEX_9 314
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -314 -314 314 314 314 314 314
-5.33% -209 -209 -209 -209 -209 -209 -209
-2.67% -105 -105 -105 -105 -105 -105 -105
0% 0 0 0 0 0 0 0
267% 105 105 105 105 105 105 105
5.33% 209 209 209 209 209 209 209
8.00% 314 314 314 314 314 314 314
2.529E+11 UBCSFXC1 INDEX_10 278



7| =Rl S

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 278 278 278 278 278 278 278
-5.33% -186 -186 186 186 -186 186 -186
-2.67% 93 93 93 93 -93 93 -93

0% 0 0 0 0 0 0 0
267% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 278 278 278 278 278 278 278

2.529E+11 UBCSFXCL INDEX_11 636
7| Z=Xpete] HEE

7t | 2500% -1667%  -8.33% 0%  833%  1667%  2500%
-8.00% -636 -636 -636 -636 -636 -636 -636
-5.33% 424 424 424 424 424 424 424
-2.67% 212 212 212 212 212 212 212

0% 0 0 0 0 0 0 0
267% 212 212 212 212 212 212 212
5.33% 424 424 424 424 424 424 424
8.00% 636 636 636 636 636 636 636

2.529E+11 UBCSFXCL INDEX_12 477
7| Z=Xpite] HEd

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 477 477 477 477 477 477 477

- 533% 318 318 318 318 -318 318 318
-2.67% 159 159 159 159 159 159 159

0% 0 0 0 0 0 0 0
267% 159 159 159 159 159 159 159
5.33% 318 318 318 318 318 318 318

 8.00% 477 477 477 477 477 477 477

KR4101IMC012017-12 RATI200K| 442 476
7| Z=Xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 476 476 476 476 476 476 476
-5.33% 317 317 317 317 317 317 317

267% 159 159 159 159 159 159 159

0% 0 0 0 0 0 0 0
267% 159 159 159 159 159 159 159
5.33% 317 317 317 317 317 317 317
8.00% 476 476 476 476 476 476 476

KR410IN30(2018-03 RATI200%| =M 2 470
| | ESCNETIETRE |

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 470 470 470 470 470 470 470
-5.33% 313 313 313 313 313 313 313



267% 157 157 157 157 157 157 157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 313 313 313 313 313 313 313
8.00% 470 470 470 470 470 470 470
KR4201MC3 2017-12 2335 216
Azl E s
7424 2500% -1667%  -8.33% 0%  833% 16.67% 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 1 1
267% 15 17 19 21 22 24 26
5.33% 107 107 1107 1107 -108 -108 -109
8.00% 216 216 216 216 216 216 216
KR4201MC3 2017-12 2337.5 1,182
Azl E s
724 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 1 2
267% 31 -40 -49 58 68 78 -88
5.33% -489 492 495 -500 504 510 516
8.00% 1182 -1,182  -1,182  -1182  -1,182 11,182 1,182
KR4301MC3 2017-12 %335 457
Azl E s
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 457 457 457 457 457 457 457
-5.33% 304 304 -304 -304 304 -304 304
267% 152 152 152 152 152 152 152
0% 0 0 0 0 0 0 0
267% 142 141 140 139 138 136 135
5.33% 154 154 154 154 154 154 154
8.00% 154 154 154 154 154 154 154
KR4301MC3 2017-12 Z337.5 1,729
Azl E s
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1,729 1729 -1729 1729  -1729 1,729 11,729
-5.33% 1152 -1152  -1152 1152  -1,152 1,152 1,152
-2.67% 576 576 576 576 576 576 576
0% 0 0 0 0 0 0 0
267% 574 573 571 569 567 565 562
5.33% 750 750 750 750 749 749 749



750 750 750 750 750 750 750

8.00%

o

7|1¥)

ol
=

10f| =4 (VaR : 99% 2 2|+=F,10

A
=

<

8,173



A 2017-12-14
7= 2017-12-13

7 2 CH &

Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
Mt FtEH =4 0 0 0Zu
Al NES Ag 0 0 0 ZtQ|
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