2018-01-09
2018-01-08

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2018-01-09
2018-01-08

Mt e = 0 0 0 ZLy
= o71=4 2 1,576 0 1,576 ZLH
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,575.81
1,181.86
787.91
393.95
3
T 000 . . . . . . .
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-393.95
-787.91
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7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -126 -126 -126 -126 -126 -126 -126
-5.33% -84 -84 -84 -84 -84 -84 -84
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
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KR4201N13253-2018-01 &325

792,187.50

594,140.63

396,093.75

198,046.88

— 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

-198,046.88

-396,093.75

-594,140.63

-792,187.50

KR4301N13228-2018-01 5£322.5

145,125.00

108,843.75

72,562.50

36,281.25
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-36,281.25
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7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 17290 17289 17,286 17,280 17,267 17,246 17,212
533% 17212 17136 17027 16883 16,704 16,493 16,252
267% 14542 14012 13472 12925 12372 11,815 11,254
0% 1,088 761 396 0 421 -863 1,323
267%  -19624  -19646  -19686  -19748  -19836  -19952  -20,096
533%  -41,142  -41143 41,143  -41146  -41152  -41163  -41181
800%  -62674  -62674 62674 62674 62674 62675  -62,676
KR4301N1322018-01 £322.5 7,959
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 7959  -7959  -7959  -7,959  -7,959 7,959 7,959
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-3,848 -3,967
56 32
84 84
84 84
84 84

2 (VaR

-3,987
-644
0

4
4
4

0%
-27,684
-15,539

-4,092
0

84

84

84

1 99% M E|+F, 10U 7| F)

8.33%
-27,684
-15,540

-4,222

42
84
84
84

16.67%
-27,684
-15,543
-4,357
-92

84

84

84

-4,000
-805
-16

27,684

25.00%
-27,684
-15,548
-4,495
-152

83

84



ZA|Y  2018-01-09
J|Z  2018-01-08

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 7,432 0 7,432 =LY
=A 27158 24 0 15,443 -15,443 AtLY

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

7,432.17

5,574.13

3,716.08

1,858.04

of 0.00 3,049.50 6,099.00 9,148.50,42,198.0015,247.5018,297.0021,346.5024,396.00
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-3,716.08

-5,574.13
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4,505.42

3,379.06

2,252.71
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-4,505.42

3,216.21
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1,608.10
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2,412.16
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OHHIF8-P11 HSCEI 257
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12,025.94
9,019.45
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-3,006.48
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-9,019.45
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-24,375.00
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74
KR4301N13228-2018-01 F322.5
6,450.00
4,837.50
3,225.00
1,612.50
0.00 T T T T T T 1
000 80.63 16125 241.88 32250 403.13 483.75 564.38 645.00
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-4,837.50
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-5,U/8.13
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2.529E+11 UBCSFXCL INDEX_2 1,446

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1446  -1446  -1446  -1446  -1446 1,446 1,446
-5.33% -964 -964 -964 -964 964 -964 -964
-2.67% 482 482 482 482 482 482 482
0% 0 0 0 0 0 0 0
2.67% 482 482 482 482 482 482 482
5.33% 964 964 964 964 964 964 964
8.00% 1446 1446 1446 1446 1446 1,446 1,446
2.529E+11 UBCSFXCL INDEX_3 274

7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -274 -274 274 274 274 274 274
-5.33% 182 182 182 182 182 182 182
-2.67% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
267% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXCL INDEX 4 156

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -156 -156 156 156 -156 -156 -156
-5.33% -104 -104 -104 -104 -104 -104 -104
-2.67% 52 52 52 52 52 52 52
0% 0 0 0 0 0 0 0
267% 52 52 52 52 52 52 52
5.33% 104 104 104 104 104 104 104
 8.00% 156 156 156 156 156 156 156
2.529E+11 UBCSFXCL INDEX_5 234
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e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -234 -234 -234 -234 -234 -234 -234
-5.33% -156 -156 -156 -156 -156 -156 -156
-2.67% -78 -78 -78 -78 -78 -78 -78
0% 0 0 0 0 0 0 0
2.67% 78 78 78 78 78 78 78
5.33% 156 156 156 156 156 156 156
8.00% 234 234 234 234 234 234 234
2.529E+11 UBCSFXC1 INDEX_6 195

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
2.529E+11 UBCSFXC1 INDEX_7 250

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -250 -250 -250 -250 -250 -250 -250
-5.33% -167 -167 -167 -167 -167 -167 -167
-2.67% -83 -83 -83 -83 -83 -83 -83
0% 0 0 0 0 0 0 0
2.67% 83 83 83 83 83 83 83
5.33% 167 167 167 167 167 167 167
8.00% 250 250 250 250 250 250 250
2.529E+11 UBCSFXC1 INDEX_8 463

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -463 -463 -463 -463 -463 -463 -463
-5.33% -308 -308 -308 -308 -308 -308 -308
-2.67% -154 -154 -154 -154 -154 -154 -154
0% 0 0 0 0 0 0 0
2.67% 154 154 154 154 154 154 154
5.33% 308 308 308 308 308 308 308
8.00% 463 463 463 463 463 463 463
2.529E+11 UBCSFXC1 INDEX_9 308

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -308 -308 -308 -308 -308 -308 -308
-5.33% -206 -206 -206 -206 -206 -206 -206
-2.67% -103 -103 -103 -103 -103 -103 -103
0% 0 0 0 0 0 0 0



267% 103 103 103 103 103 103 103
5.33% 206 206 206 206 206 206 206
8.00% 308 308 308 308 308 308 308
2.529E+11 UBCSFXC1 INDEX_10 274
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 274 274 274 274 274 274 274
-5.33% -182 -182 -182 -182 -182 182 -182
267% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
267% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 625
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -625 -625 -625 625 625 625 -625
-5.33% 417 417 417 417 417 417 417
-2.67% -208 -208 -208 -208 -208 -208 -208
0% 0 0 0 0 0 0 0
267% 208 208 208 208 208 208 208
5.33% 417 417 417 417 417 417 417
8.00% 625 625 625 625 625 625 625
2.529E+11 UBCSFXC1 INDEX_12 469
Azl E s
724 2500% -1667%  -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
267% 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
KR4101N30(2018-03 R A I|200K| M2 961
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -961 -961 -961 -961 -961 -961 -961
-5.33% -640 -640 -640 -640 -640 -640 -640
-2.67% -320 -320 -320 -320 -320 -320 -320
0% 0 0 0 0 0 0 0
267% 320 320 320 320 320 320 320
5.33% 640 640 640 640 640 640 640
8.00% 961 961 961 961 961 961 961
KR4201N13:2018-01 2325 2,571
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e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 709 709 709 709 708 708 706
-5.33% 706 703 699 693 685 677 667
-2.67% 597 575 553 530 508 485 462

0% 45 31 16 0 17 35 54
267% -805 -806 -808 810 814 819 -824
533%  -1688  -1688  -1688  -1688  -1688 1,689 1,689
800%  -2571 2571 2571 2571  -2,571 2,571 2,571

KR4301N1322018-01 £322.5 354
7| Z=Xpete] HEE

7t 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 354 354 354 354 354 354 354
-5.33% 177 177 177 177 177 178 178
-2.67% 22 24 26 29 31 33 36

0% 0 0 0 0 0 0 1
267% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

KR4301N13Z2018-01 F325 1,258
7| Z=Xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1258  -1258  -1258  -1258  -1258 1,258 1,258

- 533% -706 -706 706 706 -706 707 707
-2.67% 170 175 -180 186 1192 198 -204

0% 3 3 1 0 2 4 7
267% 4 4 4 4 4 4 4
5.33% 4 4 4 4 4 4 4

~ 800% 4 4 4 4 4 4 4
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893.75 1,787.50 2,681.25 3,575.00.4,468.75 5,362.50 6,256.25 7,15
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-3,112.41
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-6,224.82

-9,337.23

-12,449.64
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12,714.82

8,476.55

4,238.27
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.00
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16,019.12

10,679.41

5,339.71
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-10,679.41

-16,019.12
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15,426.38
10,284.25
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KR4101N30( 2018-03 BAL|200K| %A 2 1,643
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1643 -1643  -1643 1643  -1643 -1,643 11,643
-5.33% 1,095 -1,095  -1095  -1,095  -1095 -1,095 -1,095
-2.67% -548 -548 -548 -548 -548 -548 -548
0% 0 0 0 0 0 0 0
2.67% 548 548 548 548 548 548 548
5.33% 1,095 1,095 1,095 1,095 1,095 1,095 1,095
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