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SAl
7

2017-12-15

KK

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2017-12-18
2017-12-15

e
w7

1,535.44

1,151.58

767.72

383.86

0.00

-383.86

-767.72

-1,151.58

-1,535.44

3. AU E &9

74
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

TR E S

w/tsd

{7152

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

0
1,535

YU
U

0.00

80.81

161.63 242.44 7323.25 404.06 484.88

565.69

646.50

-25.00%
-124
-83

-41

0

41

83

124

-16.67%
-124

124

FEHUSE LU Y ZY)

KR4101N30(2018-03 A I|200X|

124

124

8.33%
-124

124

16.67%
-124
-83

-41

0

41

83

124

124
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DAY 2017-12-18
J|=9  2017-12-15

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 1,086

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

347

o

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



DAY 2017-12-18
J|=9  2017-12-15

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

VL EEESIEE TEIE T ESTURYE ST LI
SWCSI5000C A18HCSI5000|21S171208 399

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
372

o

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



A9 2017-12-18
7|&Zd  2017-12-15

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

1,050.21
787.66
525.11
262.55
=
=
:;E 0-00 T T T 1 T T T
?{E 0.00 887.25 1,774.50 2,661.75,3,549.00 4,436.25 5,323.50 6,210.75 7,098.00
-262.55
-525.11
-787.66
-1,050.21 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGH8 EURO STOXX 50 MAR18 84
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )



N oh
MY >

2017-12-18
2017-12-15

ne me

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,739 0 1,739
=4 27153 ME 126 0 126 =HLf

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

1,303.93

869.28

0.00 2,831.25 5,662.50 8,493.75,1,325.0014,156.2516,987.5019,818.7522,650.00

-869.28

-1,303.93

-1,738.57 -

MHCZ7-MINI H-SHR INX FU DEC17

126.39

94.79

63.19

31.60

0.00 T T T d T T T
0.00 2,831.25 5,662.50 8,493.75,1,325.0014,156.2516,987.5019,818.7522,650.00




SH

-31.60

-63.19

-94.79

-126.39 -

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

139

o
£
'
E
0



A9 2017-12-18
7|2 2017-12-15

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

Mt {7ted =M 0 1,344,498  -1,344,498 =LY
ol S7tsd =M 0 1,388250  -1,388,250 XtLj

KR4201N13253-2018-01 &325

796,250.00

597,187.50

398,125.00

199,062.50

— 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

-199,062.50

-398,125.00

-597,187.50

-796,250.00

KR4301N13228-2018-01 5£322.5

145,125.00

108,843.75

72,562.50

36,281.25

— O-OO T T T d T T T
of 0.00 80.63 161.25 241.88 ,7322.50 403.13 483.75 564.38 645.00

-36,281.25




-72,562.50

-108,843.75
-145,125.00 -
742
KR4301N13251-2018-01 ;“"_:325
446,875.00
335,156.25
223,437.50
111,718.75
.I’:Ej
;E O-OO T T T 1 T T T 1
?ﬂ 0.00 81.25 162.50 243.75 .7325.00 406.25 487.50 568.75 650.00
-111,718.75
-223,437.50
-335,156.25
-446,875.00 -
742
3. AlLtE| 2 2l RmHS (HTH2 N0 43 ) (Ehel: g2l
KR4201N13;2018-01 2325 50,303
7| ZEAfLES| B M
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 22054 21,494 20,810 20,013 19,118 18,137 17,080
-5.33% 19,797 18,701 17511 16245 14,917 13,537 12,116
267% 14620 13,023 11,399 9,754 8,093 6,420 4736
0% 5,318 3,546 1,773 0 1,774 -3,548 -5,322
267% -8,360 9888  -11462  -13072  -14,710 -16,369 -18,047
533%  -25594  -26,638  -27,794  -29041  -30,362 -31,746 -33,181
800%  -45082  -45658  -46370  -47204  -48146 -49,183 -50,303
KR4301N13Z2018-01 Z322.5 8,958
7| ZEAfLES| B M
7} 24 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -8,874 -8,877 -8,883 -8,893 -8,909 -8,930 -8,958



-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%

KR4301N13Z2018-01

-5,013
-1,610
428
1,049
1,132
1,136

-25.00%

-29,141
-17,258

-6,218
1421
4,333
4,838
4,875

-5,050 -5,097 -5,155 -5,222
-1,738 -1,871 -2,008 -2,147
288 145 0 -147
998 934 861 778
1,125 1,112 1,093 1,067
1,136 1,135 1,132 1,127
325

7| ZRpAbO] HE N
-16.67% -8.33% 0% 8.33%
-29,145 -29,154 -29,171 -29,199
-17,323 -17,415 -17,536 -17,685
-6,533 -6,872 -7,230 -7,604
948 475 0 -475
4,095 3,824 3,526 3,204
4,794 4,726 4,632 4,510
4,872 4,864 4,848 4,821

o= (VaR : 99% M2 +F, 102 7| F)

-5,297
-2,288
-295
687
1,033
1,119

16.67%
-29,241
-17,860
-7,991
-951
2,863
4,362
4,780

-5,379
-2,430
-444
589
991
1,107
29,299

25.00%
-29,299
-18,059
-8,388
-1,427
2,506
4,187
4,723
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MY >

ne me

2017-12-18
2017-12-15

32

2. 7N He| &

= 2 13

I 4r = >

w715 ME 0 0 0
#7t5d =4 0 0 0 ALY
27158 ME 7,731 0 7,731

27158 24 0 17,382 -17,382 AtLY

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

7,730.50

5,797.88

3,865.25

1,932.63

0.00 2,831.25 5,662.50 8,493.75,1,325.0014,156.2516,987.5019,818.7522,650.00

-1,932.63

-3,865.25

-5,797.88

-7,730.50 -

OHHIZ7-C116-HSCEI

6,633.67

4,975.25

3,316.83

1,658.42

.00  2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00



r

-1,658.42

-3,316.83

-4,975.25

-6,633.67

2,057.33

1,543.00

1,028.67

514.33

-1,028.67

-1,543.00

-2,057.33

6,633.67

4,975.25

3,316.83

1,658.42

-1,658.42

-3,316.83

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




<

-4,975.25 |

-6,633.67 -

OHHIZ7-P118-HSCEI

2,057.33

1,543.00

1,028.67

514.33

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

-514.33

-1,028.67

-1,543.00

-2,057.33 -

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 2017-12-18
7|22 2017-12-15

Al QM M2 0 0 0 ELY
Al QB A 0 0 0 %9
Al FtEH =24 0 61,477 -61,477 EL
= QIEH MEB 11,718 0 11,718 R
=7 SIEH  AY . 60,200 0 60,200 Q|
A 27158 =4 0 60,875 -60,875 ALY

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

8,788.36
5,858.91
2,929.45
=
il 0.00 . . : . : . .
e 0.00  80.81 161.63 242.44 32325 404.06 484.88 565.69 646.50
2,929.45
5,858.91
8,788.36
11,717.81 -
7424
KR4201N13253-2018-01 2325
32,500.00
24,375.00
16,250.00
8,125.00




&
=
;’ O-OO T T T T T T
%'J' 000 8125 16250 243.75 325.00N 406.25 487.50 568.75 650.00

-8,125.00 \

-16,250.00 \

-24,375.00

-32,500.00

74
KR4301N13228-2018-01 F322.5

8,062.50

6,046.88

4,031.25

2,015.63
&
=
;’ 0.00 T T T T T T 1
%'J' 000 80.63 16125 241.88 32250 403.13 483.75 564.38 645.00

-2,015.63 /

-4,031.25 /

-6,046.88

-8,062.50

74
KR4301N13251-2018-01 325

15,234.38

10,156.25

5,078.13
&
=
;’ O-OO T T T T T T 1
%'J' 000 8125 16250 243.75_7325.00 406.25 487.50 568.75 650.00




-5,0/8.13
-10,156.25
-15,234.38
-20,312.50 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,465
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1465  -1465  -1465  -1465  -1465 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
267% 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| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  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
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| Z=Xpeke] HEE
e 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
267% 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| =Rkl MiEd

74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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
2.67% 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 UBCSFXC1 INDEX_6 198

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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
2.67% 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 UBCSFXC1 INDEX_7 253

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 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| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -469 -469 -469 -469 -469 -469 -469
-5.33% -312 -312 -312 -312 -312 -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| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -312 -312 -312 -312 -312 -312 -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



267% 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
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 277 277 277 277 277 277 277
-5.33% -185 -185 185 185 185 185 -185
267% 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 UBCSFXC1 INDEX_11 633
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -633 633 -633 -633 -633 -633 -633
-5.33% 422 422 422 422 422 422 422
267% 211 211 211 211 211 211 211
0% 0 0 0 0 0 0 0
267% 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
Azl E s
724 2500% -1667%  -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
267% 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 R A I|200K| M2 946
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -946 -946 -946 -946 -946 -946 -946
-5.33% 631 631 631 631 631 631 631
-2.67% -315 -315 -315 -315 -315 -315 -315
0% 0 0 0 0 0 0 0
267% 315 315 315 315 315 315 315
5.33% 631 631 631 631 631 631 631
8.00% 946 946 946 946 946 946 946
KR4201N13:2018-01 2325 2,053



7| =Rkl iEd

99% A E| ==, 10U 7| =)

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 900 877 849 817 780 740 697
-5.33% 808 763 715 663 609 553 495
-2.67% 597 532 465 398 330 262 193

0% 217 145 72 0 72 145 217
267% 341 -404 468 534 -600 668 737
5.33% 1,045  -1,087  -1134  -1185  -1,239 1,296 11,354
8.00% 1,840  -1,864  -1,893  -1927  -1,965 -2,007 -2,053

KR4301N13:2018-01 %3225 498
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -493 -493 -493 -494 -495 496 -498
-5.33% 279 281 283 1286 -290 1294 -299
267% -89 97 104 112 119 127 135

0% 24 16 8 0 8 16 25
2.67% 58 55 52 48 43 38 33
5.33% 63 62 62 61 59 57 55
8.00% 63 63 63 63 63 62 62

KR4301N13:2018-01 %325 1332
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1325 -1325  -1325  -1326  -1,327 11,329 11,332
-5.33% 784 787 792 797 -804 812 821
267% 283 297 312 -329 -346 -363 -381

0% 65 43 22 0 22 43 65
267% 197 186 174 160 146 130 114
5.33% 220 218 215 211 205 198 190
8.00% 222 221 221 220 219 217 215



2 2017-12-18
2 2017-12-15

7 2 CH &

A ®t5d  ME 0 0 0

At RHE5HE g 0 0 0 &9
Mt ®7t5d =4 0 0 0 ELh
Mt x| 2 0 0 0 &9
=7 s7t5d M= 17,509 0 17,509

A /7t5d  2g 96,345 0 96,345 %2
= #/t5d =4 0 50,948 -50,948 ALY
=4 NS A2 51,385 0 51,385 EtQ)

2. B7|AHO 2o

SX5E12C352-0OESXZ7-C3525 EURO STOXX 50 Price EUR

1,935.81

1,290.54

645.27

0.00 T T T L T T T
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

-1,290.54

-1,935.81

-2,581.08

72

SX5E12C355-0ESXZ7-C3550 EURO STOXX 50 Price EUR

17,169.64

11,446.43




5,723.21

O-OO T T T T T
0.00 887.50 1,775.00 2,662.50 3,550.00.4,437.50 5,325.00 6,212.50 7,10

0.00

-5,723.21 \

-11,446.43 \

-17,169.64
-22,892.86
e
SX5E12P352-OESXZ7-P3525 EURO STOXX 50 Price EUR
1,935.81
1,290.54
645.27

0.00 T T T T T
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

-645.27 /

-1,290.54 /
-1,935.81

-2,581.08
72
SX5E12P355-0OESXZ7-P3550 EURO STOXX 50 Price EUR
17,169.64
11,446.43
5,723.21
=
ar
— O-OO T T T ” T T 1




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

-5,723.21

-11,446.43

-17,169.64

-22,892.86 -

VGZ7-EURO STOXX 50 DEC17

13,131.79

8,754.53

4,377.26

S O-OO T T T T

of 0.00  890.50 1,781.00 2,671.50,3,562.00 4,452.50 5,343.00 6,233.50 7,124.00

-4,377.26

-8,754.53

-13,131.79

-17,509.05 -

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



3,162



ZAY  2017-12-18
7|&Zd  2017-12-15

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 14,627 0 14,627 ELY

2. B7|AIHO| 2YRE

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

14,627.06
10,970.30
7,313.53
3,656.77
&l
T 000 . . . . . . .
e 000 80.81 16163 24244 32325 40406 484.88 56569 646.50
3,656.77
7,313.53
-10,970.30
114,627.06 -
7424
3. ALZI SR EHE Mol Aol (ero et
— o= 111
KR4101N30(2018-03 T AT 200K| 42 1,181
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1181  -1181  -1181  -1181  -1181 -1,181 -1,181
-5.33% 787 787 -787 -787 -787 -787 -787
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