2018-01-10

oll

Al

Ho

2018-01-09

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZA|Y  2018-01-10
J|Z  2018-01-09

e I
I Q5 Ao

= 0 0 0 ELy
= 1,572 0 1,572 &4y

2. B7|AIHO| 2YRE

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

1,179.01
786.01
393.00
=
T 000 . . . . : . :
e 0.00 8274 16548 24821 33095 413.60 496.43 579.16 661.90
-393.00
786.01
11,179.01
1,572.01 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101N30( 2018-03 BAL|200K| %A 2 125
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -125 -125 -125 -125 -125 -125 -125
-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
5.33% 84 84 84 84 84 84 84

8.00% 125 125 125 125 125 125 125



ol

7|1¥)

ol
=

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



ZA|Y  2018-01-10
7|2 2018-01-09

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

3. AlLjE|2E oI A0 Y=A) (Thel- 4 2R
SWMXWOO( A EHMXWO 0| 2}S171122 1,128

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

362

o

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



ZA|Y  2018-01-10
7|2 2018-01-09

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 418

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
379

o

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



Al 2018-01-10
7|2« 2018-01-09

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

1,067.08
800.31
533.54
266.77
=
:;E 0-00 T T T 1 T T T
?{E 0.00 901.50 1,803.00 2,704.50,3,606.00 4,507.50 5,409.00 6,310.50 7,212.00
-266.77
-533.54
-800.31
-1,067.08 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGH8 EURO STOXX 50 MAR18 85
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )



ZA|Y  2018-01-10
J|Z  2018-01-09

Mt 7rEE d= 0 0 0 YU
H=

1,744 0 1,744 &Y

A 7/t

HCF8-H-SHARE IDX FUT JAN18

1,206.32
804.21
402.11
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,064.50 6,129.00 9,193.50,42,258.0015,322.5018,387.0021,451.5024,516.00
-402.11
-804.21
-1,206.32
-1,608.42 -
712
MHCF8-MINI H-SHR IDX FU JAN18
135.43
101.57
67.71
33.86
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,064.50 6,129.00 9,193.50,42,258.0015,322.5018,387.0021,451.5024,516.00
-33.86




-67.71

-101.57
-135.43 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCF8 H-SHARE IDX FUT JAN18 129
MHCF8 MINI H-SHR IDX FU JAN18 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

111



ZA|Y  2018-01-10
J|Z  2018-01-09

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

Mt {7ted =M 7,969 0 7,969 LK
ol S7tsd =M 0 1,376,063 -1,376,063 ZtLj

KR4201N13253-2018-01 &325

784,062.50

588,046.88

392,031.25

196,015.63

— 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

-196,015.63

-392,031.25

-588,046.88

-784,062.50

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 -
71
KR4301N13251-2018-01 5325
446,875.00
335,156.25
223,437.50
111,718.75
&
E—E O-OO T T T d T T T 1
2|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 -
71
3. ALIZ| @ £ XM E (A& Al A2 ) (Ekg]-uatel)
KR4201N13Z2018-01 2325 62,221
7| ZRFAO| HIEA
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 14220 14220 14220 14220 14,219 14,217 14,212
533% 14213 14200 14174 14133 14,073 13,993 13,892
267% 12927 12570 12194 11803 11,401 10,989 10,569
0% 867 607 316 0 337 -692 -1,062
267%  -19734  -19741  -19756  -19783  -19824  -19,883  -19,961
533% 40976  -40976  -40976  -40977 40,977  -40980  -40,984
800%  -62221  -62221 62221  -62221  -62221  -62221 62,221
KR4301N1322018-01 £322.5 8391
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -8391  -8391 8391  -8391  -839l -8,391 -8,391



-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%

-4,429
-672
2

2

2

2

KR4301N13Z2018-01

-25.00%
-29,018
-16,909

-4,873
56
66
66

7| Z=Xpete] HEd

4429 -4429
712 -753
2 1
2 2
2 2
2 2

2325
-1667%  -833%
-29018  -29,018
-16909  -16,909
4916 -4,969
44 26
66 66
66 66
66 66

=4 (VaR

-4,429
-794
0

2
2
2

0%
-29,018
-16,909

-5,032
0

66

66

66

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

-4,429
-836

8.33%
-29,018
-16,909

-5,102

-33
66
66
66

-4,429
-878

16.67%
-29,018
-16,909
-5,179
-74

66

66

66

-4,430
-920
-10

29,018

25.00%
-29,018
-16,909
-5,262
-122

66

66



ZA|Y  2018-01-10
J|Z  2018-01-09

T=
Ayt ft5d M= 0 0 0 Ly
7 FtEH =24 0 0 0 &
A 7153 ME 6,965 0 6,965 ZrLf
=A 27158 24 0 14,501 -14,501 AtLY

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

6,965.22

5,223.91

3,482.61

1,741.30

of 0.00 3,064.50 6,129.00 9,193.50,42,258.0015,322.5018,387.0021,451.5024,516.00

-1,741.30

-3,482.61

-5,223.91

-6,965.22 -

OHHIF8-C116-HSCEI

4,272.67

3,204.51

2,136.34

1,068.17

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




r

-1,068.17

-2,136.34

-3,204.51

-4,272.67

2,978.05

2,233.54

1,489.02

744.51

-1,489.02

-2,233.54

-2,978.05

4,272.67

3,204.51

2,136.34

1,068.17

-1,068.17

-2,136.34

OHHIF8-C118-HSCEI

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

OHHIF8-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



<

-3,204.51 |

-4,272.67 -

OHHIF8-P118-HSCEI

2,978.05

2,233.54

1,489.02

744.51

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

-744.51

-1,489.02

-2,233.54

-2,978.05 -

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

HCF8 H-SHARE IDX FUT JAN18
OHHIF8-C11 HSCEI
OHHIF8-C11 HSCEI
OHHIF8-P11 HSCEI
OHHIF8-P11 HSCEI

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)



ZA|Y  2018-01-10
J|=2  2018-01-09

Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
A ftsd  8H 0 0 0 Zu
A FEH  ME 11,997 0 11,997 L
=2 SIEH  AY 60,200 0 60,200 % Q|
el {7tsd =M 0 59,263 -59,263 ALY
2. MI|A|H™o| &l =
KR4101N30002-2018-03 R A 1| 200X| =M=
11,996.94
8,997.70
5,998.47
2,999.23
=
il 0.00 . . : . : . .
2& 0.00 82.74 165.48 248.21 7330.95 413.69 496.43 579.16 661.90
-2,999.23
-5,998.47
-8,997.70
-11,996.94 -
7t
KR4201N13253-2018-01 =325
32,500.00
24,375.00
16,250.00
8,125.00




=
r
ar

A

O-OO T T T T T T
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
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
-1,612.50 /
-3,225.00 /
-4,837.50
-6,450.00
74
KR4301N13251-2018-01 325
15,234.38
10,156.25
5,078.13
O-OO T T T T T T 1
000 8125 16250 243.75_7325.00 406.25 487.50 568.75 650.00




-5,U/8.13
-10,156.25
-15,234.38
-20,312.50 -
77
3. ALIE|O 8 2ol R RS (HHE A0 A ) (Ero: 4 3t2l)
2.529E+11 UBCSFXCL INDEX_2 1,448
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -1448  -1448  -1448  -1448  -1448 1,448 1,448
-5.33% -966 -966 -966 -966 -966 -966 -966
-2.67% -483 -483 -483 -483 -483 -483 -483
0% 0 0 0 0 0 0 0
2.67% 483 483 483 483 483 483 483
5.33% 966 966 966 966 966 966 966
8.00% 1448 1448 1448 1448 1448 1,448 1,448
2.529E+11 UBCSFXCL INDEX_3 274
7| =Ate| HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 274 274 274 274 274 274 274
-5.33% -183 -183 183 183 183 183 183
-2.67% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXCL INDEX_4 157
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -157 -157 157 157 -157 -157 -157
-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% 157 157 157 157, 157 157 157
2.529E+11 UBCSFXCL INDEX_5 235
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%



-8.00% -235 -235 -235 -235 -235 -235 -235
-5.33% -157 -157 -157 -157 -157 -157 -157
-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% 157 157 157 157 157 157 157
8.00% 235 235 235 235 235 235 235
2.529E+11 UBCSFXC1 INDEX_6 196

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -196 -196 -196 -196 -196 -196 -196
-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% 196 196 196 196 196 196 196
2.529E+11 UBCSFXC1 INDEX_7 251

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -251 -251 -251 -251 -251 -251 -251
-5.33% -167 -167 -167 -167 -167 -167 -167
-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% 167 167 167 167 167 167 167
8.00% 251 251 251 251 251 251 251
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% -309 -309 -309 -309 -309 -309 -309
-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% 309 309 309 309 309 309 309
8.00% 463 463 463 463 463 463 463
2.529E+11 UBCSFXC1 INDEX_9 309

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -309 -309 -309 -309 -309 -309 -309
-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% 309 309 309 309 309 309 309
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% -183 -183 -183 -183 -183 -183 -183
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% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 626
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 626 626 -626 -626 -626 -626 -626
-5.33% 418 418 418 418 418 418 418
-2.67% -209 -209 -209 -209 -209 -209 -209
0% 0 0 0 0 0 0 0
267% 209 209 209 209 209 209 209
5.33% 418 418 418 418 418 418 418
8.00% 626 626 626 626 626 626 626
2.529E+11 UBCSFXC1 INDEX_12 470
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-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
KR4101N30(2018-03 R A I|200K| M2 958
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -958 -958 -958 -958 -958 -958 -958
-5.33% 638 638 638 638 638 638 638
-2.67% -319 -319 -319 -319 -319 -319 -319
0% 0 0 0 0 0 0 0
267% 319 319 319 319 319 319 319
5.33% 638 638 638 638 638 638 638
8.00% 958 958 958 958 958 958 958
KR4201N13:2018-01 2325 2,579



7|Z=RHtel 3

o

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 589 589 589 589 589 589 589
-5.33% 589 589 588 586 583 580 576
-2.67% 536 521 505 489 473 455 438

0% 36 25 13 0 14 29 44
267% 818 818 819 -820 -822 824 -827
533%  -1698  -1698  -1698  -1699  -1699 1,699 1,699
800%  -2579 2579 2579 2579  -2,579 -2,579 2,579

KR4301N1322018-01 £322.5 373
7| Z=Xpete] HEE

7t 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 373 373 373 373 373 373 373
-5.33% 197 197 197 197 197 197 197
-2.67% 30 32 33 35 37 39 41

0% 0 0 0 0 0 0 0
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 1319
7| Z=Xpeke] HEE

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1319  -1319  -1319  -1319  -1319 1,319 1,319

- 533% 769 769 769 769 -769 769 769
-2.67% 221 223 226 229 232 235 239

0% 3 2 1 0 2 3 6
267% 3 3 3 3 3 3 3
5.33% 3 3 3 3 3 3 3

~ 800% 3 3 3 3 3 3 3

:99%AE| =10 7| F)



ZA|Y  2018-01-10
J|Z  2018-01-09

QEAHEZR(FASH-TYH

7 2 CH &

Mt {7153 MHdE 0 0 0
M e = B 0 0 0 &9
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME 21,428 0 21,428
A4 SIsdH A% 95,787 0 95,787 AtQ
A FtEH =4 0 58,663 -58,663 EtL
=4 INES A2 51,087 0 51,087 EtQ)
2. Q7|A| "l £l x
OESXF8-C3550-EURO STOXX 50
12,684.03
8,456.02
4,228.01
=
fvr 0.00 T T T L, T T T
2{5 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
-4,228.01
-8,456.02
-12,684.03
-16,912.04
7t
OESXF8-C3575-EURO STOXX 50
9,314.62

6,209.75




3,104.87

0.00
0.00

893.75 1,787.50 2,681.25 3,575.00.4,468.75 5,362.50 6,256.25 7,15

0.00

-3,104.87

N

-6,209.75

N

-9,314.62

-12,419.49

OESXF8-P3550-EURO STOXX 50

12,684.03

8,456.02

4,228.01

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

-4,228.01

-8,456.02

-12,684.03

-16,912.04

OESXF8-P3575-EURO STOXX 50

9,314.62

6,209.75

3,104.87

0.00



A

of 0.00 893.75 1,787.50 2,681.25,3,575.00 4,468.75 5,362.50 6,256.25 7,150.00

-3,104.87

-6,209.75

-9,314.62

-12,419.49 -

VGHS8-EURO STOXX 50 MAR18

16,071.35

10,714.23

5,357.12

S O-OO T T T T

-5,357.12

of 0.00 901.50 1,803.00 2,704.50,3,606.00 4,507.50 5,409.00 6,310.50 7,212.00

-10,714.23

-16,071.35

-21,428.47 -

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
OESXF8-C35 EURO STOXX 50
OESXF8-C35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50
VGH3 EURO STOXX 50 MAR18

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

ra
[Ho



3,753



ZA|Y  2018-01-10
J|Z  2018-01-09

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,519 0 20,519 ZHLY

TR E S

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

15,389.18
10,259.45
5,129.73
=
il 0.00 . . : . : . .
e 0.00 8274 16548 24821 /33095 413.69 496.43 579.16 661.90
5,129.73
110,259.45
115,389.18
120,518.90 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101N30( 2018-03 BAL|200K| %A 2 1,638
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1638  -1,638  -1638  -1638  -1638 -1,638 11,638
-5.33% 1,092 -1,092  -1092  -1,092  -1092 -1,092 -1,092
-2.67% -546 -546 -546 -546 -546 -546 -546
0% 0 0 0 0 0 0 0
2.67% 546 546 546 546 546 546 546
5.33% 1,092 1,092 1,092 1,092 1,092 1,092 1,092

8.00% 1,638 1,638 1,638 1,638 1,638 1,638 1,638



ol

7|1¥)

ol
=

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

980



ZA|Y  2018-01-10
7|2 2018-01-09

ot

ETFADIEY H 2| X| S EF2HH9

e gisd 4
7 giEd 4

= 0 0 0 ELy
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