2017-12-19

oll

SAl
7

2017-12-18

KK

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2017-12-19
2017-12-18

e
w7

1,542.09

1,156.57

771.04

385.52

0.00

-385.52

-771.04

-1,156.57

-1,542.09

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
1,542

YU
U

0.00

81.16

162.33  243.49 7324.65 405.81 486.98

568.14

649.30

-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



ol

7|1¥)

ol
=

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



ZA|Y  2017-12-19
J|ZY  2017-12-18

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

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

348

o

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



ZA|Y  2017-12-19
J|ZY  2017-12-18

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 396

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
355

o

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



A9 2017-12-19
7| 2017-12-18

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

1,050.59
787.94
525.30
262.65
Z
:;E 0-00 T T T 1 T T T
?{E 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
-262.65
-525.30
-787.94
-1,050.59 -
73
3. AUEIE 2 FEHS @A N0ATY) EOETRIE)
VGH8 EURO STOXX 50 MAR18 84
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GEIEEIE)



N oh
MY >

2017-12-19
2017-12-18

ne me

2. 7N He| &

T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,758 0 1,758
=4 27153 ME 128 0 128 =HLf

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

1,758.47

1,318.85

879.24

0.00 2,863.25 5,726.50 8,589.75,1,453.0014,316.2517,179.5020,042.7522,906.00

-879.24

-1,318.85

-1,758.47 -

MHCZ7-MINI H-SHR INX FU DEC17

127.82

95.86

63.91

31.95

0.00 T T T d T T T
0.00 2,863.25 5,726.50 8,589.75,21,453.0014,316.2517,179.5020,042.7522,906.00




SH

-31.95

-63.91

-95.86

-127.82 -

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

141

o
£
'
E
0



ZAlY  2017-12-19
7|24 2017-12-18

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

Mt {7ted =M 0 4,094 -4,094 ALY
ol S7tsd =M 0 1,392,313  -1,392,313 =t

KR4201N13253-2018-01 &325

800,312.50

600,234.38

400,156.25

200,078.13

— 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

-200,078.13

-400,156.25

-600,234.38

-800,312.50

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 -
7t
KR4301N13251-2018-01 3325
446,875.00
335,156.25
223,437.50
111,718.75
&
;E O-OO T T T 1 T T T 1
?{5 0.00 81.25 162.50 243.75 _325.00 406.25 487.50 568.75 650.00
-111,718.75
-223,437.50
-335,156.25
-446,875.00 -
7t
3. AUEIQE 2 REHE (A& A0 AZH) GEERE)
KR4201N1322018-01 =325 51,186
7| RpA| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21,562 21,091 20,502 19,806 19,014 18,138 17,188
533% 19512 18517 17428 16263 15036 13,758 12,437
-2.67% 14,460 12,956 11,425 9,874 8,307 6,728 5,140
0% 5,012 3,343 1,672 0 -1,673 -3,346 -5,020
2.67% -9,098 -10,490 -11,933 -13,417 -14,932 -16,471 -18,032
5.33% -26,868 -27,761 -28,766 -29,866 -31,044 -32,287 -33,586
8.00% -46,813 -47,262 -47,836 -48,526 -49,322 -50,213 -51,186
KR4301N1322018-01 £322.5 8,994
7| ApA| HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% -8,943 -8,944 -8,947 -8,953 -8,962 -8,976 -8,994



-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%

-5,060
-1,604
372
870
915
917

KR4301N13Z2018-01

-25.00%
-29,440
-17,514

-6,318
1,273
3,788
4,104
4,118

o| Z[CHE 0| 4= (VaR : 99% M 2| +F, 102 7| F)

7| Z=Xpete] HEd

-5,086 -5,122
-1,720 -1,840
251 127
836 793
912 907
917 916
£325

-16.67% -8.33%
-29,442 -29,446
-17,556 -17,620
-6,592 -6,888
850 426
3,615 3411
4,083 4,047
4,117 4,114

-5,167
-1,962
0

739
897
915

0%
-29,454
-17,707

-7,203

0

3,179
3,992

4,108

-5,220
-2,088
-129
677
882
914

8.33%

-29,469
-17,818

-7,534
-427
2,923
3,917
4,097

-5,280
-2,215
-260
607
862
910

16.67%
-29,494
-17,952
-7,876
-855
2,646
3,819
4,077

-5,348
-2,343
-392
531
835
904
29,529

25.00%
-29,529
-18,108
-8,229
-1,284
2,352
3,700
4,047



A9 2017-12-19
7| 2017-12-18

el
M /7t53H M2 0 0 0
At mrted =4 0 0 0 &L
A 7153 ME 7,819 0 7,819
=4 27158 24 0 17,360 -17,360 EtLY

2. 7N He| &

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

5,864.26

3,909.50

1,954.75

of 0.00 2,863.25 5,726.50 8,589.75,1,453.0014,316.2517,179.5020,042.7522,906.00

-1,954.75

-3,909.50

-5,864.26

-7,819.01 -

OHHIZ7-C116-HSCEI

6,625.11

4,968.83

3,312.55

1,656.28

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




r

-1,656.28

-3,312.55

-4,968.83

-6,625.11

2,054.68

1,541.01

1,027.34

513.67

-1,027.34

-1,541.01

-2,054.68

6,625.11

4,968.83

3,312.55

1,656.28

-1,656.28

-3,312.55

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




-4,968.83 |

6,625.11 -
7424
OHHIZ7-P118-HSCEI
2,054.68
1,541.01
1,027.34
513.67
7
T 000 : : : . : : : .
e 0.00  2,950.00 5,900.00 8,850.0041,800.0014,750.0017,700.0020,650.0023,600.00
513.67
11,027.34
11,541.01
2,054.68 -
7424
3. AL2IE 2ol TZHE(E T Mol A (el aerg)
HCz7 H-SHARES IDX FUT DEC17 626
OHHIZ7-C11HSCEI 530
OHHIZ7-C11HSCEI 164
OHHIZ7-P11 HSCEI 530
OHHIZ7-P11 HSCEI 164
4. i i Y ZFo| Z[CHE=Ho A=A (VaR : 99% L E|+=FE 10U 7| E) (T8 TFR)



DAY 2017-12-19
7|=2  2017-12-18

Al SItEsH  ME 0 0 0 L
Al ItEH  AY 0 0 0 EQ|
Al IlEH  8M 0 0 0
A {IEH ME 11,769 0 11,769 ZErLY
2 CPEETPN - 60,2200 0 60,200 &9
= IEH  8M 0 60875 -60,875 FL|
2. gb7|A|”e| 2ol X
KR4101N30002-2018-03 R A 1| 200X| =M=
11,768.56
8,826.42
5,884.28
2,942.14
=
il 0.00 . . : . : . .
2& 0.00 81.16 162.33 243.49 732465 405.81 486.98 568.14 649.30
-2,942.14
-5,884.28
-8,826.42
-11,768.56 -
71
KR4201N13253-2018-01 -_7'3-325
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 1,466
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1466  -1466  -1466  -1466  -1466 1,466 1,466
-5.33% 978 -978 978 978 978 978 978
-2.67% 489 -489 489 489 489 489 489
0% 0 0 0 0 0 0 0
267% 489 489 489 489 489 489 489
5.33% 978 978 978 978 978 978 978
8.00% 1466 1466 1466 1466 1466 1,466 1,466
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 4 159
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  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
267% 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 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% -159 -159 -159 -159 -159 -159 -159
-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% 159 159 159 159 159 159 159
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_7 254

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -254 -254 -254 -254 -254 -254 -254
-5.33% -169 -169 -169 -169 -169 -169 -169
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0
2.67% 85 85 85 85 85 85 85
5.33% 169 169 169 169 169 169 169
8.00% 254 254 254 254 254 254 254
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% -313 -313 -313 -313 -313 -313 -313
-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% 313 313 313 313 313 313 313
8.00% 469 469 469 469 469 469 469
2.529E+11 UBCSFXC1 INDEX_9 313

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -313 -313 -313 -313 -313 -313 -313
-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% 313 313 313 313 313 313 313
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_11 634
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -634 634 634 634 -634 634 -634
-5.33% -423 423 423 423 423 423 423
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% 423 423 423 423 423 423 423
8.00% 634 634 634 634 634 634 634
2.529E+11 UBCSFXC1 INDEX_12 476
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -476 -476 476 476 476 476 476
-5.33% -317 -317 317 317 317 317 -317
-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% 317 317 317 317 317 317 317
8.00% 476 476 476 476 476 476 476
KR4101N30(2018-03 R A I|200K| M2 947
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -947 -947 -947 -947 947 -947 -947
-5.33% 631 631 631 631 631 631 631
-2.67% -316 -316 -316 -316 -316 -316 -316
0% 0 0 0 0 0 0 0
267% 316 316 316 316 316 316 316
5.33% 631 631 631 631 631 631 631
8.00% 947 947 947 947 947 947 947
KR4201N13:2018-01 2325 2,079



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 876 856 833 804 772 737 698
-5.33% 792 752 708 660 611 559 505
267% 587 526 464 401 337 273 209

0% 204 136 68 0 68 136 204
2.67% -369 -426 485 545 -606 669 732
5.33% 1,091 -1,127  -1168  -1213  -1,261 1311 11,364
8.00% 1,901 -1,919  -1,943  -1971  -2,003 -2,039 22,079

KR4301N13:2018-01 %3225 500
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -497 -497 -497 -497 -498 -499 -500
-5.33% 281 283 285 287 -290 293 297
-2.67% -89 -96 -102 -109 116 -123 -130

0% 21 14 7 0 7 14 22
267% 48 46 44 41 38 34 29
5.33% 51 51 50 50 49 48 46
8.00% 51 51 51 51 51 51 50

KR4301N13:2018-01 %325 1,342
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1338 -1338  -1338  -1,339  -1,340 11,341 1,342
-5.33% 796 798 -801 -805 -810 816 -823
-2.67% 287 -300 313 -327 -342 -358 -374

0% 58 39 19 0 19 -39 58
267% 172 164 155 144 133 120 107
5.33% 187 186 184 181 178 174 168
8.00% 187 187 187 187 186 185 184

4. TP SEo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) (THS|- 28 THR)



DAY 2017-12-19
7|=2  2017-12-18

19,461.99

14,596.50

9,731.00

4,865.50

<

-4,865.50

-9,731.00

-14,596.50

-19,461.99 -

3. AL}

Mot {7tsd M= 2 0 2
AT $tsd  ~g 0 0 0 el
N x|% ~gt 0 0 0 %9
=4 Rt5H  ME 19,462 0 19,462
=7 SIEH  AY . 96,067 0 96,067 9|
upy x| Aot 51,236 0 51,236 9|

VGHS8-EURO STOXX 50 MAR18

O-OO T T T n 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 7,100.00

ERLIEELEE RSN PYERT LT
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 57
260105SQPXSG EURO Covered CALL STRATEGY 63

VGH8 EURO STOXX 50 MAR18 1,557



ol

7|1¥)

ol
=

4. THYAEO| AIThE A0 AT A(VaR : 99%AZ/4+F,10
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DAY 2017-12-19
7|=2  2017-12-18

ot

ETFAOIEY K2 X| S EF B8

[

e I
I Q5 Ao

= 0 0 0 ELy
2 14,690 0 14,690 LY

2. B7|AIHO| 2YRE

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

14,690.41
11,017.81
7,345.21
3,672.60
&l
T 000 . . . . . . .
e 000 8116 16233 24349 32465 40581 48698 56814 649.30
3,672.60
7,345.21
111,017.81
114,690.41 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N30(2018-03 T AT 200K| 42 1,182
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1182  -1182  -1182  -1182  -1182 -1,182 1,182
-5.33% 788 788 788 788 788 788 788
-2.67% -394 -394 -394 -394 -394 -394 -394
0% 0 0 0 0 0 0 0
2.67% 394 394 394 394 394 394 394
5.33% 788 788 788 788 788 788 788

8.00% 1,182 1,182 1,182 1,182 1,182 1,182 1,182



ol

7|1¥)

ol
=

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

681



DAY 2017-12-19
7|=2  2017-12-18

ETFADIEY H 2| X| S EF2HH9

ot

Mt {715 dH M= 0 0 0 ZLy
A {5 H M= 568 0 568 AL
2. Qt7|A| "ol &l x
KR4101N30002-2018-03 R A 1| 200X| =M=
568.14
426.10
284.07
142.03
3
T 0.00 . . . . . . :
?{5 0.00 81.16 162.33 243.49 _7324.65 405.81 48698 568.14 649.30
-142.03
-284.07
-426.10
-568.14 -
714
3. MUZIE 2ARZHEE AU 4 TH) (EFl:Thel)
_ o [ &
KR4101N30(2018-03 I AL|200K|=M = 46
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -46 -46 -46 -46 -46 -46 -46
-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% 46 46 46 46 46 46 46



ol

7|1¥)

ol
=

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



DAY 2017-12-19
7|=2  2017-12-18

ETFAOIEY HE| K| 25X EEH10

{2 C &
Mt {7tsd M= 892 0 892 ZtLY
ol {7tsd M= 893 0 893 ZtL|

2. B7|AIHO| 2YRE
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