2018-01-16

2018-01-15

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2018-01-16
2018-01-15

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,557 0 1,557 &y
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,557.05
1,167.79
778.52
389.26
.E.l'.]
T 000 . . . . . . .
?{5 0.00 81.95 163.90 245.85 ~327.80 409.75 491.70 573.65 655.60
-389.26
-778.53
-1,167.79
-1,557.05 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N30(2018-03 I AL|200K|=M = 124
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -124 -124 -124 -124 -124 -124 -124
-5.33% -83 -83 -83 -83 -83 -83 -83
-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% 83 83 83 83 83 83 83
8.00% 124 124 124 124 124 124 124



ol

7|1¥)

ol
=

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



SAlY  2018-01-16
7124 2018-01-15

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

3. AlLjE|2E oI A0 Y=A) (Thel- 4 2R
SWMXWOO( A EHMXWO 0| 2}S171122 1,142

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

367

o

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



SAlY  2018-01-16
7124 2018-01-15

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

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9: 4Bt
SWCSI5000C A13+CSI5000|21S171208 409

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
369

o

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



ZAlY  2018-01-16
7|22 2018-01-15

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
879.61

659.71

439.81

219.90

— 0-00 T T T 1 T T T
or 0.00 899.50 1,799.00 2,698.50,3,598.00 4,497.50 5,397.00 6,296.50 7,196.00

A
-219.90

-439.81

-659.71

-879.61 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 70

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



DAY 2018-01-16
J|Z  2018-01-15

A7 {7153

A 7/t

1,772 0 1772 &Y

HCF8-H-SHARE IDX FUT JAN18

1,633.98
1,225.48
816.99
408.49
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,115.00 6,230.00 9,345.00,42,460.0015,575.0018,690.0021,805.0024,920.00
-408.49
-816.99
-1,225.48
-1,633.98 -
712
MHCF8-MINI H-SHR IDX FU JAN18
137.56
103.17
68.78
34.39
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,115.00 6,230.00 9,345.00,42,460.0015,575.0018,690.0021,805.0024,920.00
-34.39




-68.78

-103.17
-137.56 -
73
3. AL 2 £ P EHSE A U4 ZY) (EHl:# Bt )
HCF8 H-SHARE IDX FUT JAN18 131
MHCF8 MINI H-SHR IDX FU JAN18 11
4. THYAEO| A|THA L0 4 A(VaR : 9% E4F,10U7|F) (EHl:# Bt )

112



DAY 2018-01-16
J|Z  2018-01-15

Mt FHEH =
ol S7tsd =M 0 1,384,306  -1,384,306 ZtLj

KR4201N23252-2018-02 &325

45,500.00

34,125.00

22,750.00

11,375.00

— 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

-11,375.00

-22,750.00

-34,125.00

-45,500.00

KR4201N23278-2018-02 &327.5

744,243.75

558,182.81

372,121.88

186,060.94

— O-OO T T T L T T T
of 0.00 81.88 163.75 245.63 327.50\_409.38 491.25 573.13 655.00

-186,060.94




-372,121.88

-558,182.81

-744,243.75

KR4301N23250-2018-02 3325

406,250.00

304,687.50

203,125.00

101,562.50

0.00

0.

D0

81.25 162.50 243.75 _,325.00 406.25 487.50 568.75 650.00

-101,562.50

-203,125.00

-304,687.50

-406,250.00

KR4301N23276-2018-02 5£327.5

188,312.50

141,234.38

94,156.25

47,078.13

0.

-47,078.13

-94,156.25

-141,234.38

DO

81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00

yd

yd

d



-188,312.50 1

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N23: 2018-02 2325 2,957

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,292 1,263 1,226 1,184 1,136 1,084 1,028
-5.33% 1,162 1,102 1,037 968 895 820 743
2.67% 851 763 674 584 494 402 311
0% 284 190 95 0 95 -190 -286
2.67% 545 622 702 784 -869 956 1,043
5.33% 1575 -1623  -1677  -1737  -1802 1,871 11,943
8.00% 2720 2744 2774  -2811  -2,855 -2,903 2,957
KR4201N23:2018-02 2327.5 46,157
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 18316 17,939 17454 16870 16,195 15,438 14,610
-5.33% 16729 15890 14,956 13943 12,865 11,733 10,555
2.67% 12641 11,305 9,935 8,537 7,119 5,684 4,235
0% 4,685 3,123 1,561 0 -1561 23,123 4,684
2.67% 7607 ~ -8980  -10,388  -11,825  -13,282 14757 -16,245
533%  -23498  -24426  -25450  -26,554  -27,723 28,945 -30,213
800%  -41651  -42143  -42754  -43,472  -44,287 45,185 46,157
KR4301N23:2018-02 £325 26,254

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -26150  -26152  -26157  -26168  -26186  -26214  -26254
533%  -15295  -15346  -15419  -15516  -15636  -15777  -15939
2.67% 5283 5563  -580  -6172  -6495 6,827 7,167
0% 1,135 761 382 0 -384 770 1,158
2.67% 3,088 2,952 2,787 2,596 2,381 2,146 1,894
5.33% 3312 3,297 3,270 3,228 3,168 3,090 2,992
8.00% 3321 3321 3,319 3,314 3,306 3,290 3,267
KR4301N23:2018-02 £327.5 12,845

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12,819 -12,819  -12,820  -12,822  -12,827 12,834 -12,845
5.33% 7810  -7,822  -7,841  -7,868  -7,904 -7,950 -8,005
2.67% 3007  -3101  -3206  -3322  -3,445 3,576 13,712
0% 551 367 184 0 184 -367 551
2.67% 1,943 1,846 1,738 1,619 1,492 1,357 1,217



5.33%
8.00%

2,161 2,146 2,122 2,089
2,173 2,173 2,171 2,166

=0 = (VaR : 99% M2 +F, 102 7| F)

2,045
2,158

1,991
2,146

1,928
2,128



ZAlY  2018-01-16
7|22 2018-01-15

T&
At w158 M= 0 0 0 &y
At s15H =M 0 0 0 ALY
A f7t5H  ME 5,714 0 5,714 =i
= ft5H =M 0 11,898 -11,898 EHLY

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

4,285.13

2,856.75

1,428.38

of 0.00 3,115.00 6,230.00 9,345.00,42,460.0015,575.0018,690.0021,805.0024,920.00

-1,428.38

-2,856.75

-4,285.13

-5,713.51 -

OHHIF8-C116-HSCEI

3,544.90

2,658.68

1,772.45

886.23

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




r
-886.23

-1,772.45

-2,658.68

-3,544.90

2,404.01

1,803.01

1,202.01

601.00

-1,202.01

-1,803.01

-2,404.01

3,544.90

2,658.68

1,772.45

886.23

-1,772.45

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




<

-2,658.68 |

-3,544.90 -

OHHIF8-P118-HSCEI

2,404.01

1,803.01

1,202.01

601.00

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

-601.00

-1,202.01

-1,803.01

-2,404.01 -

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)



ZAlY  2018-01-16
7|22 2018-01-15

Mot {7tsd M= 0 0 0 &Ly
A g5 2 0 0 0 el
Mt f7tsd =M 0 0 0 ZLy
A FHEH M= 11,883 0 11,883 ZtLf
2 CHESTINPN-" 60,200 0 60,200 % Q|
el {7tsd =M 0 60,431 -60,431 ALY
2. WI|AIHe 2YRZ
KR4101N30002-2018-03 R A 1| 200X| =M=
11,882.75
8,912.06
5,941.38
2,970.69
=
il 0.00 . . : . : . .
?{5 0.00 81.95 163.90 245.85 7327.80 409.75 491.70 573.65 655.60
-2,970.69
-5,941.38
-8,912.06
-11,882.75 -
74
KR4201N23278-2018-02 =327.5
32,750.00
24,562.50
16,375.00
8,187.50




0.

81.88 163.75 245.63 327.5 409.38 491.25 573.13 655.00

-8,187.50

N

-16,375.00

N

-24,562.50

-32,750.00

15,234.38

10,156.25

5,078.13

0.

-5,078.13

-10,156.25

-15,234.38

-20,312.50

KR4301N23250-2018-02 5325

81.25 162.50 243.75 25.00 406.25 487.50 568.75 650.00

KR4301N23276-2018-02 5327.5

7,368.75

5,526.56

3,684.38

1,842.19

81.88 163.75 245.63 27.50 409.38 491.25 573.13 655.00



-1,842.19
-3,684.38
-5,526.56
-7,368.75 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,443
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1443 -1443  -1443 1443 -1443 1,443 1,443
-5.33% -962 -962 -962 -962 -962 -962 -962
-2.67% 481 481 481 481 481 481 481
0% 0 0 0 0 0 0 0
2.67% 481 481 481 481 481 481 481
5.33% 962 962 962 962 962 962 962
8.00% 1443 1443 1443 1443 1443 1,443 1,443
2.529E+11 UBCSFXCL INDEX_3 273
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 273 273 273 273 273 273 273
-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% 273 273 273 273 273 273 273
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

7| =Rkl MiEd

74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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% -166 -166 -166 -166 -166 -166 -166
-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% 166 166 166 166 166 166 166
8.00% 250 250 250 250 250 250 250
2.529E+11 UBCSFXC1 INDEX_8 462

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -462 -462 -462 -462 -462 -462 -462
-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% 462 462 462 462 462 462 462
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% -205 -205 -205 -205 -205 -205 -205
-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% 205 205 205 205 205 205 205
8.00% 308 308 308 308 308 308 308
2.529E+11 UBCSFXC1 INDEX_10 273
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -273 273 273 273 273 273 273
-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% 273 273 273 273 273 273 273
2.529E+11 UBCSFXC1 INDEX_11 624
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -624 624 624 624 624 624 624
-5.33% 416 -416 416 416 416 416 416
-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% 416 416 416 416 416 416 416
8.00% 624 624 624 624 624 624 624
2.529E+11 UBCSFXC1 INDEX_12 468
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -468 -468 -468 -468 -468 -468 -468
-5.33% 312 312 1312 312 -312 1312 -312
-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% 312 312 312 312 312 312 312
8.00% 468 468 468 468 468 468 468
KR4101N30(2018-03 R A I|200K| M2 949
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -949 -949 -949 -949 -949 -949 -949
-5.33% 633 633 633 633 633 633 633
-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% 633 633 633 633 633 633 633
8.00% 949 949 949 949 949 949 949
KR4201N23:2018-02 2327.5 2,031



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 806 789 768 742 713 679 643
-5.33% 736 699 658 614 566 516 464
267% 556 497 437 376 313 250 186

0% 206 137 69 0 69 137 206
2.67% -335 -395 457 -520 584 649 715
5.33% 1,034 -1,075  -1,120  -1168  -1,220 1,274 11,329
8.00% 1,833 -1,854  -1,881  -1913  -1,949 -1,988 22,031

KR4301N23:2018-02 %325 1313
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1,308  -1,308  -1,308  -1,308  -1,309 1,311 1,313
-5.33% 765 767 771 776 782 789 797
267% 264 278 -293 -309 -325 -341 -358

0% 57 38 19 0 19 -39 58
267% 154 148 139 130 119 107 95
5.33% 166 165 164 161 158 154 150
8.00% 166 166 166 166 165 165 163

KR4301N23:2018-02 %£327.5 503
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -502 -502 502 -502 -502 -502 -503
-5.33% -306 -306 -307 -308 -309 311 313
267% 118 121 125 130 1135 -140 145

0% 22 14 7 0 7 14 22
267% 76 72 68 63 58 53 48
5.33% 85 84 83 82 80 78 75
8.00% 85 85 85 85 84 84 83

4. TP SEo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) ChO[:HHDFR)



ZAlY  2018-01-16
7|22 2018-01-15

ZHefoh 4
Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At {7158 =M 0 0 0 &
Al NES At 0 0 0 g2l
= SIEH  ME 19358 0 19,358
= SI=AH  AY 97,357 0 97,357 A9
A FtEH =4 0 55,555 -55,555 EkL|
= NES ALt 51,924 0 51,924 At Q)
2. Q7| A|He| & x
OESXF8-C3550-EURO STOXX 50
16,036.73
12,027.55
8,018.36
4,009.18
=
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
-4,009.18
-8,018.36
-12,027.55
-16,036.73
7t
OESXF8-C3575-EURO STOXX 50
11,740.99
8,805.74

5,870.49




2,935.25

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

-2,935.25

N

-5,870.49

N

-8,805.74

-11,740.99

OESXF8-P3550-EURO STOXX 50

12,027.55

8,018.36

4,009.18

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

-4,009.18

-8,018.36

-12,027.55

-16,036.73

OESXF8-P3575-EURO STOXX 50

8,805.74

5,870.49

2,935.25

0.00



A

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

-2,935.25

-5,870.49

-8,805.74

-11,740.99 -

14,518.47

VGHS8-EURO STOXX 50 MAR18

9,678.98

4,839.49

0.00

0.00
-4,839.49

899.50 1,799.00 2,698.50,3,598.00 4,497.50 5,397.00 6,296.50 7,196.00

-9,678.98

-14,518.47

-19,357.96 -

3. AlU2|eE 2o
260105SGPX SG EURO Covered CALL STRATEGY - 994.569

THIE =0 H=H)

260105SQPX SG EURO Covered CALL STRATEGY
OESXF8-C35 EURO STOXX 50
OESXF8-C35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50
OESXF8-P35 EURO STOXX 50

VGH8

EURO STOXX 50 MAR18

o &S Y(VaR : 99% 4 2|+ F, 10U 7| F)

ra
[Ho



3,508



ZAlY  2018-01-16
7|22 2018-01-15

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,324 0 20,324 ELY

2. B7|AIHO| 2YRE

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

15,242.70
10,161.80
5,080.90
=
il 0.00 . . : . : . .
e 0.00 8195 16390 24585 -327.80 409.75 491.70 573.65 655.60
5,080.90
110,161.80
115,242.70
120,323.60 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
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