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0 2o
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oo 4= (VaR : 99%
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DAY 2017-12-15
J|=2  2017-12-14

Mt e = 817 0 817 ELy
ol F7t5H = 1,543 0 1,543 FUj
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,542.80
1,157.10
771.40
385.70
3
T 000 . . . . . .
?{5 0.00 81.20 162.40 243.60 7324.80 406.00 487.20 568.40 649.60
-385.70
-771.40
-1,157.10
-1,542.80 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N30(2018-03 I AL|200K|=M = 123
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123
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J|1ZY  2017-12-14

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 1,090

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r
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MO &S (VaR : 99%ME|$E,102 7| F) ()10
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J|1ZY  2017-12-14

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 402

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
375

o

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



Al 2017-12-15
7|22 2017-12-14

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

792.32
528.21
264.11
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 892.50 1,785.00 2,677.50,3,570.00 4,462.50 5,355.00 6,247.50 7,140.00
-264.11
-528.21
-792.32
-1,056.43 -
742
3. A2 £YFRHS HIHE LI (EH9l B2l
VGH8 EURO STOXX 50 MAR18 85
4. THYNEC| AIh2 U0 4T A(VaR : 99%A12|+F,1027| ) (EF9l: Bt



N oh
MY >

ne me

2017-12-15
2017-12-14

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,773 0 1,773
=4 27153 ME 129 0 129 =Hif

1,329.60

886.40

-886.40

-1,329.60

-1,772.80

96.66

0.00 2,887.00 5,77

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

4.00 8,661.00,41,548.0014,435.0017,322.0020,209.0023,096.00

MHCZ7-MINI H-SHR INX FU DEC17

64.44

32.22

0.00

.00 2,887.00 5,774.00 8,661.00,41,548.0014,435.0017,322.0020,209.0023,096.00



SH

-32.22

-64.44

-96.66

-128.88 -

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
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Al 2017-12-15
1= 2017-12-14

0K ==(1) =(2) =ZX|M8(1-2)

At w158 =M 0 116,181 -116,181 AUy
ol S7tsd =M 0 172,375 -172,375 At

KR4201N13253-2018-01 &325

56,875.00

42,656.25

28,437.50

14,218.75

— O-OO T T T L T T T
or 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

KR4201N13303-2018-01 330

115,500.00

86,625.00

57,750.00

28,875.00

— O-OO T T T L T T T
of 0.00 82.50 165.00 247.50 330.00% 412.50 495.00 577.50 660.00

-28,875.00




-57,750.00

-86,625.00
-115,500.00
747
3. AlLLZ| Q' 20| PEME (RIS A0 AY) GEETRE)
KR4201N13Z22018-01 =325 3,489
| J|ERtALO| HE N |
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,483 1,445 1,398 1,343 1,280 1,211 1,136
-5.33% 1,338 1,263 1,180 1,091 997 899 798
-2.67% 1,002 889 774 656 537 417 296
0% 390 260 130 0 -130 -260 -389
2.67% -528 -646 -766 -888 -1,011 -1,135 -1,261
5.33% -1,707 -1,792 -1,884 -1,983 -2,086 -2,193 -2,303
8.00% -3,062 -3,112 -3,172 -3,241 -3,318 -3,400 -3,489
KR4201N13:2018-01 =330 6,391
J|E= LA HEA

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,263 2,215 2,150‘ 2,069 ‘ 1,972 1,862 1,739
-5.33% 2,096 1,986 1,857 1,714 1,557 1,389 1,212
-2.67% 1,657 1,467 1,266 1,057 841 620 394
0% 758 507 254 0 -255 -512 -769
2.67% -728 -988 -1,249 -1,511 -1,773 -2,036 -2,299
5.33% -2,794 -3,009 -3,234 -3,465 -3,701 -3,942 -4,186
8.00% -5,312 -5,457 -5,619 -5,796 -5,985 -6,183 -6,391
4. THYAMZO| A|CH2 A0 A2 (VaR : 99% A2 43,102 7| F) u o)



Al 2017-12-15
7|22 2017-12-14

T&
A w715 ME 0 0 0
At mrted =4 0 0 0 &L
A 7153 ME 7,885 0 7,885
=4 27158 24 0 17,375 -17,375 AtLY

2. 7N He| &

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

7,885.01

5,913.76

3,942.50

1,971.25

of 0.00 2,887.00 5,774.00 8,661.00,41,548.0014,435.0017,322.0020,209.0023,096.00

-1,971.25

-3,942.50

-5,913.76

-7,885.01 -

OHHIZ7-C116-HSCEI

6,630.82

4,973.11

3,315.41

1,657.70

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




r

-1,657.70

-3,315.41

-4,973.11

-6,630.82

2,056.45

1,542.33

1,028.22

514.11

-1,028.22

-1,542.33

-2,056.45

6,630.82

4,973.11

3,315.41

1,657.70

-1,657.70

-3,315.41

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




<

-4,973.11 |

-6,630.82 -

OHHIZ7-P118-HSCEI

2,056.45

1,542.33

1,028.22

514.11

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

-514.11

-1,028.22

-1,542.33

-2,056.45 -

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 2017-12-15
J|=2  2017-12-14

{2l CH & Of==(1) 0f =(2)
Mt {715 dH M= 5,968 0 5968 FUy
Mt Rl i B = 0 0 0 &2
= f{7tsd M= 11,774 0 11,774 ALy
A e i = 60,200 0 60,200 ZtQ
2. 7| A|He| & x
KR4101N30002-2018-03 A A L|200X| M2
11,774.00
8,830.50
5,887.00
2,943.50
o3
:;E 0.00 T T T ( T T T
2{5 0.00 81.20 162.40 243.60 324.80 406.00 487.20 568.40 649.60
-2,943.50
-5,887.00
-8,830.50
-11,774.00 -
74
3. ALIE2|RE £ EZHF(X|CHE= Ao A=) (TH-EHTER)
2.529E+11 UBCSFXC1 INDEX 2 1,465
7| EXHHo| S
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,465 -1,465 -1,465 -1,465 -1,465 -1,465 -1,465
-5.33% -976 -976 -976 -976 -976 -976 -976
-2.67% -488 -488 -488 -488 -488 -488 -488
0% 0 0 0 0 0 0 0

2.67% 488 488 488 488 488 488 488



5.33% 976 976 976 976 976 976 976
8.00% 1465 1465 1465 1465 1465 1,465 1,465
2.529E+11 UBCSFXCL INDEX_3 277

7| =Rt HE S
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 277 277 277 217 277 277 277
-5.33% 185 185 185 185 185 185 185
-2.67% -92 -92 92 92 92 92 -92
0% 0 0 0 0 0 0 0
267% 92 92 92 92 92 92 92
5.33% 185 185 185 185 185 185 185
. 8.00% 277 277 277 277 277 277 277
2.529E+11 UBCSFXCL INDEX 4 158

7| =RHte| HE S
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 158 158 158 158 158 158 158
-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% 158 158 158 158 158 158 158
2.529E+11 UBCSFXCL INDEX_5 238

7| =Rt HE S
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 238 -238 238 238 238 238 238
-5.33% 158 158 158 158 158 158 158
-2.67% 79 79 79 79 79 79 79
0% 0 0 0 0 0 0 0
267% 79 79 79 79 79 79 79
5.33% 158 158 158 158 158 158 158
8.00% 238 238 238 238 238 238 238
2.529E+11 UBCSFXCL INDEX_6 198

7| =Rt HE Y
7424 . -2500% -1667%  -8.33% 0%  833%  1667%  2500%
-8.00% -198 -198 198 -198 -198 -198 -198
-5.33% 132 132 132 132 132 132 132
-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% 132 132 132 132 132 132 132
8.00% 198 198 198 198 198 198 198
2.529E+11 UBCSFXCL INDEX_7 253



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 253 253 253 253 253 253 253
-5.33% -169 -169 -169 -169 -169 -169 -169
2.67% -84 -84 -84 -84 -84 -84 -84

0% 0 0 0 0 0 0 0
2.67% 84 84 84 84 84 84 84
5.33% 169 169 169 169 169 169 169
8.00% 253 253 253 253 253 253 253

2.529E+11 UBCSFXC1 INDEX 8 469
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 469 469 469 469 469 469 469
-5.33% -312 312 1312 1312 1312 312 312
2.67% 156 156 156 156 156 156 156

0% 0 0 0 0 0 0 0
2.67% 156 156 156 156 156 156 156
5.33% 312 312 312 312 312 312 312
8.00% 469 469 469 469 469 469 469

2.529E+11 UBCSFXC1 INDEX_9 312
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 312 312 1312 1312 1312 1312 312
-5.33% -208 -208 -208 -208 -208 -208 -208
2.67% 104 104 104 104 104 104 104

0% 0 0 0 0 0 0 0
2.67% 104 104 104 104 104 104 104
5.33% 208 208 208 208 208 208 208
8.00% 312 312 312 312 312 312 312

2.529E+11 UBCSFXC1 INDEX_10 277
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 277 277 277 277 277 277 277
-5.33% -185 -185 185 185 185 -185 -185
2.67% 92 92 92 92 92 92 92

0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 185 185 185 185 185 185 185
8.00% 277 277 277 277 277 277 277

2.529E+11 UBCSFXC1 INDEX_11 633
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 633 633 633 633 633 633 633
5.33% 422 422 422 422 422 422 422
2.67% 211 211 211 211 211 211 211



1 99% M E|+F, 102 7| F)

0% 0 0 0 0 0 0 0
2.67% 211 211 211 211 211 211 211
5.33% 422 422 422 422 422 422 422
8.00% 633 633 633 633 633 633 633

2.529E+11 UBCSFXC1 INDEX_12 475

7| ZRpAke| HE
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -475 -475 -475 -475 -475 -475 -475
-5.33% -317 -317 -317 -317 -317 -317 -317
-2.67% -158 -158 -158 -158 -158 -158 -158

0% 0 0 0 0 0 0 0
2.67% 158 158 158 158 158 158 158
5.33% 317 317 317 317 317 317 317
8.00% 475 475 475 475 475 475 475

KR4101N30(2018-03 A AIL|200K| =M= 942

7| =XpAke| HE
7+ -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -942 -942 -942 -942 -942 -942 -942
-5.33% -628 -628 -628 -628 -628 -628 -628
-2.67% -314 -314 -314 -314 -314 -314 -314

0% 0 0 0 0 0 0 0
2.67% 314 314 314 314 314 314 314
5.33% 628 628 628 628 628 628 628
8.00% 942 942 942 942 942 942 942



DAY 2017-12-15
J|=2  2017-12-14

7 2 CH &

M StsdH M= 0 0 0
M7 QIEH g 0 0 0 Fel
M7 Q158 8N 0 0 0 B
Al NES At 0 0 0 g2l
= Qs ME 17,616 0 17,616
= SI=AH  AY 96,590 0 96,590 A9
A FtEH =4 0 51,079 -51,079 EtL|
=7 x| Agt 51,515 0 51,515 Q|
2. B7|AIHO| 2YRE
SX5E12C352-0OESXZ27-C3525 EURO STOXX 50 Price EUR
2,587.71
1,940.78
1,293.86
646.93
o
f‘-‘r 0.00 T T T L, T T T
2{5 0.00 881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,050.00
-646.93
-1,293.86
-1,940.78
-2,587.71
7
SX5E12C355-0OESXZ27-C3550 EURO STOXX 50 Price EUR
22,951.67
17,213.75

11,475.83




5,737.92

-5,737.92

-11,475.83

-17,213.75

-22,951.67

.00

887.50 1,775.00 2,662.50 3,550.00.4,437.50 5,325.00 6,212.50 7,100.00

SX5E12P352-0ESXZ7-P3525 EURO STOXX 50 Price EUR

2,587.71

1,940.78

1,293.86

646.93

.00

881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00

-646.93

-1,293.86

-1,940.78

-2,587.71

17,213.75

11,475.83

5,737.92

0.00

SX5E12P355-0ESXZ7-P3550 EURO STOXX 50 Price EUR




ol

A

0.00 887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

-5,737.92

-11,475.83

-17,213.75

-22,951.67 -

VGZ7-EURO STOXX 50 DEC17

13,211.88

8,807.92

4,403.96

S O-OO T T T T

of 0.00  896.00 1,792.00 2,688.00,3,584.00 4,480.00 5,376.00 6,272.00 7,168.00

-4,403.96

-8,807.92

-13,211.88

-17,615.84 -

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
SX5E12C352 OESXZ7-C3525 EURO STOXX 50 Price EUR
SX5E12C355 OESXZ7-C3550 EURO STOXX 50 Price EUR
SX5E12P352 OESXZ7-P3525 EURO STOXX 50 Price EUR
SX5E12P355 OESXZ7-P3550 EURO STOXX 50 Price EUR
VGZ7 EURO STOXX 50 DEC17

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F)

FE
4
s
ra
[Ho



3,172



DAY 2017-12-15
J|=2  2017-12-14

ot

ETFADIEY H 2| X| S ET 28

7{EiCh & O=(2)  =EX[H(1-2)
his 7tEd  d= 7441 0 7441 ZU
= ItEA  ME 14,697 0 14,697 ELY

2. B7|AIHO| 2YRE

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

11,022.90
7,348.60
3,674.30
.un'a
T 000 . . . . . . .
e 000 8120 16240 243.60 32480 406.00 487.20 56840 649.60
3,674.30
7,348.60
111,022.90
114,697.20 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o= 1176
KR4101N30(2018-03 T AT 200K| 42 1,176
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1176  -1176  -1176  -1176  -1176 1,176 1,176
-5.33% -784 -784 -784 -784 -784 -784 -784
-2.67% -392 -392 -392 392 392 392 392
0% 0 0 0 0 0 0 0
2.67% 392 392 392 392 392 392 392
5.33% 784 784 784 784 784 784 784

8.00% 1,176 1,176 1,176 1,176 1176 1176 1,176
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7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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Al 2017-12-15

J|=2  2017-12-14

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 327 0 327 HU
A {5 H M= 568 0 568 AL
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
568.40
426.30
284.20
142.10
3
T 0.00 . . . . . . :
?{5 0.00 81.20 162.40 243.60 .7324.80 406.00 487.20 568.40 649.60
-142.10
-284.20
-426.30
-568.40 -
714
3. MUZIE 2ARZHEE AU 4 TH) (EFl:Thel)
_ o [ =
KR4101N30(2018-03 I AL|200K|=M = 45
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -45 -45 -45 -45 -45 -45 -45
-5.33% -30 -30 -30 -30 -30 -30 -30
-2.67% -15 -15 -15 -15 -15 -15 -15
0% 0 0 0 0 0 0 0
2.67% 15 15 15 15 15 15 15
5.33% 30 30 30 30 30 30 30
8.00% 45 45 45 45 45 45 45



ol

7|1¥)

ol
=

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



N oh
MY >

ne me

2017-12-15
2017-12-14

ojLAR| QI AT AR (HA-THIE)

2. 7N He| &

35
e
A7
7
=7

#t5d M= 0 0

=%t M= 0 869 -869 ALK
FHEH M= 4,799 0 4,799

&2t ME 0 870 -870 LY

12
|
P

CLF8-WTI CRUDE FUTURE Jan18

.00

14.15 28.30 42.45 56.60 70.75 84.90 99.05

113

-447.49

-671.24

-894.98 -

1,361.51

1,021.13

680.75

340.38

72

COH8-BRENT CRUDE FUTR MAR18

0.00

15.45 30.91 46.36 61.81 77.26 92.72  108.17

.20



<
-340.38 //
-680.75 /
-1,021.13
-1,361.51
74
HOF8-NY Harb ULSD Fut Jan18
542.48 //
361.65 /
180.83
& /
g——r 0.00 T T T T T T 1
?{5 0.00 0.48 0.95 1.AV1.90 2.38 2.85 3.33 3.80
-180.83 /
-361.65 /
-542.48
-723.31
714
KR4175N10008-2018-01 S| M2
652.32 \\
434.88 \
217.44
& \
=
;’ 0-00 T T T T T T 1
‘z{'; 0.00 271.80 543.60 81540 1,087.20.1,359.00 1,630.80 1,902.60 2,174.40
-217.44 \
-434.88

N



-652.32

-869.76

NGF8-NATURAL GAS FUTR Jan18

1,114.99 /
836.24 /
557.49 /
278.75
& /
=
T 000 . . : : : . .
e 000 068 136 2.%72 340 408 476 544
278.75

-557.49 /
-836.24

-1,114.99

XBF8-GASOLINE RBOB FUT Jan18

528.17 /
352.11 /
176.06
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.41 0.83 1.%65 2.06 2.48 2.89 3.30
-176.06 /
-352.11 /
-528.17

-704.23




3. A|Lt2| 2

o £ TTHSEIE A YZY)
CLF8 WTI CRUDE FUTURE Jan18
COHS8 BRENT CRUDE FUTR MAR18
HOF8 NY Harb ULSD Fut Jan18
KR4175N10(2018-01 &M=

NGF8 NATURAL GAS FUTR Jan18
XBF8 GASOLINE RBOB FUT Jan18
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