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SAQ  2018-01-18
7|12 2018-01-17

Mt e = 0 0 0 ZLy
ol F7t5H = 1,566 0 1,566 FLy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,174.56
783.04
391.52
3
T 000 . . . . : . :
?{5 0.00 82.43 164.85 247.28 329.70 412.13 49455 576.98 659.40
-391.52
-783.04
-1,174.56
-1,566.08 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N30(2018-03 I AL|200K|=M = 125
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -125 -125 -125 -125 -125 -125 -125
-5.33% -83 -83 -83 -83 -83 -83 -83
-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% 83 83 83 83 83 83 83
8.00% 125 125 125 125 125 125 125
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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
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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 412
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e {7153 |
= QIIEY M

VGHS8-EURO STOXX 50 MAR18
881.88

661.41

440.94

220.47

— 0-00 T T T 1 T T T
or 0.00 901.75 1,803.50 2,705.25,3,607.00 4,508.75 5,410.50 6,312.25 7,214.00

A
-220.47

-440.94

-661.41

-881.88 -
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VGH8 EURO STOXX 50 MAR18 71
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ZA|Y  2018-01-18
J|Z=9  2018-01-17

Mt 7rEE d= 0 0 0 YU
H=

1,830 0 1,830 Uy

A 7/t

HCF8-H-SHARE IDX FUT JAN18

1,266.19
844.13
422.06
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,218.00 6,436.00 9,654.00,42,872.0016,090.0019,308.0022,526.0025,744.00
-422.06
-844.13
-1,266.19
-1,688.25 -
7%
MHCF8-MINI H-SHR IDX FU JAN18
142.21
106.66
71.10
35.55
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,218.00 6,436.00 9,654.00,42,872.0016,090.0019,308.0022,526.0025,744.00
-35.55




-71.10

-106.66
-142.21 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCF8 H-SHARE IDX FUT JAN18 135
MHCF8 MINI H-SHR IDX FU JAN18 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)
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ZA|Y  2018-01-18
J|Z=9  2018-01-17

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

M 2715 =4 16,209 0 16,209 Ly
ol S7tsd =M 0 1,355,781  -1,355,781 ZtLY

KR4201N23252-2018-02 &325

33,312.50

24,984.38

16,656.25

8,328.13

— 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

-8,328.13

-16,656.25

-24,984.38

-33,312.50

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

401,375.00

301,031.25

200,687.50

100,343.75

-100,343.75

-200,687.50

-301,031.25

-401,375.00

176,850.00

132,637.50

88,425.00

44,212.50

-44,212.50

-88,425.00

-132,637.50

KR4301N23250-2018-02 3325

.00

81.25 162.50 243.75 _,325.00 406.25 487.50 568.75 650.00

0.

KR4301N23276-2018-02 5£327.5

DO

81.88 163.75 245.63 327.50 409.38 491.25 573.13 655.00
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yd
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-176,850.00 1

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N23: 2018-02 2325 2,239

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,023 1,000 972 940 904 864 822
-5.33% 914 867 818 766 712 657 600
2.67% 656 591 526 460 394 328 262
0% 199 133 67 0 67 134 201
2.67% 452 501 554 -609 666 725 785
5.33% 1239 -1267  -1301  -1,338  -1,380 1,425 1,472
8.00% 2098  -2110  -2127  -2149  -2175 22,206 12,239
KR4201N23:2018-02 2327.5 47,880
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 19862 19455 18941 18330 17,632 16,856 16,012
5.33% 18031 17142 16167 15122 14,019 12,869 11,680
2.67% 13380 12,016 10,629 9,223 7,803 6,371 4,931
0% 4,538 3,027 1,514 0 -1515 -3,031 4,548
2.67% 8741  -9981  -11271  -12599  -13,959 115,343 16,746
533%  -25448  -26219  -27,096  -28061  -29,100  -30,201 -31,355
800%  -44129  -44501  -44985  -45574  -46259 47,030  -47,880
KR4301N23:2018-02 £325 24,768

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800% 24,622  -24626 24635 24651  -24,677 24716 -24,768
533%  -13881  -13,957  -14059  -14186  -14,335 14507  -14,697
2.67% 4362  -468  -5021  -5363  -5712 6,065 6,423
0% 1,019 689 348 0 354 714 1,077
2.67% 2,351 2,261 2,144 2,000 1,832 1,642 1433
5.33% 2,470 2,462 2,447 2,421 2,382 2,327 2,255
8.00% 2,473 2,473 2,472 2,470 2,465 2,456 2,441
KR4301N23:2018-02 £327.5 11,642

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -11,605  -11,606  -11,608  -11611  -11617 11,627 11,642
-5.33% 6384  -6901  -6927  -6963  -7,008 7,063 7,126
2.67% 2464  -2574  -2694  -2820  -2,953 -3,090 13,231
0% 502 335 168 0 -169 -337 -507
2.67% 1,466 1,400 1321 1,231 1,132 1,024 910



5.33%
8.00%

1,585 1,577 1,563 1,542
1,590 1,589 1,589 1,586

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

1,514
1,582

1,476
1,574
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ne me
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At w158 M= 0 0 0 &
At s15H =M 0 0 0 ALY
= Rt5H  ME 5,464 0 5,464 ZtL{
=4 27158 24 0 11,177 -11,177 =k

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

5,463.55

4,097.66

2,731.77

1,365.89

of 0.00 3,218.00 6,436.00 9,654.00,42,872.0016,090.0019,308.0022,526.0025,744.00
-1,365.89

-2,731.77

-4,097.66

-5,463.55 -

OHHIF8-C116-HSCEI

3,330.01

2,497.51

1,665.01

832.50

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




r

-832.50

-1,665.01

-2,497.51

-3,330.01

1,693.71

1,129.14

564.57

-564.57

-1,129.14

-1,693.71

-2,258.28

2,497.51

1,665.01

832.50

-832.50

-1,665.01

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




-2,497.51 |

13,330.01 -
7424
OHHIF8-P118-HSCEI
1,693.71
1,129.14
564.57
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
564.57
11,129.14
1,693.71
2,258.28 -
7424
3. ALl AR EHE @A UL (erelaat)
HCF8 H-SHARE IDX FUT JAN18 437
OHHIF8-C11 HSCEI 266
OHHIF8-C11 HSCEI 181
OHHIF8-P11 HSCEI 266
OHHIF8-P11 HSCEI 181
4. TPUAES| AITHE MO B A(VaR : 9% 2| S F,1027|) (EH 3l 42t)



SAQ  2018-01-18
7|12 2018-01-17

Al SilEH  ME 0 0 0 LY
Al lEH  AY 0 0 0 %l
AT QlEH  8M 0 0 0 LY
A FEH  ME 11,952 0 11,952 ALY
=7 CHESTINPN-" 60,200 0 60,200 &9
=7 QIlEH  8M 0 60431 -60,431 LY
2. BH7|A| e 2ol E
KR4101N30002-2018-03 R A 1| 200X| =M=
11,951.63
8,963.72
5,975.81
2,987.91
=
il 0.00 . . : . : . .
2|'J- 0.00 82.43 164.85 247.28 ~7329.70 412.13 49455 576.98 659.40
-2,987.91
-5,975.81
-8,963.72
-11,951.63 -
74
KR4201N23278-2018-02 -2-327.5
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 -

3. ALE|E 2R zHFEI &L Y=d) e akRl)
2.529E+11 UBCSFXCL INDEX_2 1,447

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1447  -l447 1447  -1447  -1447 1,447 1,447
-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% 1447 1447 1447 1447 1447 1,447 1,447
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_5 235

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -235 -235 -235 -235 -235 -235 -235
-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% 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% 196 195 195 195 195 195 196
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% -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% -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_11 626
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% 417 417 417 417 417 417 417
-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% 417 417 417 417 417 417 417
8.00% 626 626 626 626 626 626 626
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 955
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -955 -955 -955 -955 -955 -955 -955
-5.33% 636 636 636 636 636 636 636
-2.67% -318 -318 -318 -318 -318 -318 -318
0% 0 0 0 0 0 0 0
267% 318 318 318 318 318 318 318
5.33% 636 636 636 636 636 636 636
8.00% 955 955 955 955 955 955 955
KR4201N23:2018-02 2327.5 2,107



7| Z=RpLe] HE

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 874 856 833 807 776 742 705
5.33% 793 754 711 665 617 566 514
-2.67% 589 529 468 406 343 280 217
0% 200 133 67 0 67 133 -200
267% -385 439 496 554 614 675 737
533%  -1120  -1154 1192 -1235  -1281 1,329 1,380
800%  -1942  -1958  -1980  -2005  -2,036 -2,070 2,107
KRA301N23:2018-02 325 1,253

7| Z=Xpete] HEE
7t 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1246  -1246  -1247  -1248  -1249 1,251 11,253
-5.33% 702 706 711 718 725 734 744
-2.67% 221 237 254 271 -289 -307 -325
0% 52 35 18 0 18 36 55
267% 119 114 108 101 93 83 73
5.33% 125 125 124 123 121 118 114
8.00% 125 125 125 125 125 124 124
KRA301N23:2018-02 E327.5 485

7| Z=XpLte] HEd
I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 484 484 484 484 484 484 485
- 533% -287 -288 289 290  -292 294 297
-2.67% -103 -107 112 118 123 129 135
0% 21 14 7 0 7 14 21
267% 61 58 55 51 47 43 38
5.33% 66 66 65 64 63 62 60
~ 800% 66 66 66 66 66 66 65
4. P& F0| 2|40 4= H(VaR : 9% E|+F, 10U 7| F) S 2HR)



SAQ  2018-01-18
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QEAHEZR(FASH-TYH

7{efCH &
Mot {7tsd M= 0 0 0
A RINEA 2% 0 0 0 &9l
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME 17,607 0 17,607
A4 S A 98,070 0 98,070 AtQ
A FtEH =4 0 52,331 -52,331 EbL|
= NES At 52,304 0 52,304 & Q)
2. QH7|A| ™ol &9 x
OESXF8-C3550-EURO STOXX 50
11,314.83
7,543.22
3,771.61
=
f.-‘r 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
-3,771.61
-7,543.22
-11,314.83
-15,086.44
74
OESXF8-C3575-EURO STOXX 50
8,309.23

5,539.48




2,769.74

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

-2,769.74

N

-5,539.48

N

-8,309.23

-11,078.97

OESXF8-P3550-EURO STOXX 50

11,314.83

7,543.22

3,771.61

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

-3,771.61

-7,543.22

-11,314.83

-15,086.44

OESXF8-P3575-EURO STOXX 50

8,309.23

5,539.48

2,769.74

0.00



zz 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
-2,769.74
-5,539.48
-8,309.23
-11,078.97 -
72
VGHS8-EURO STOXX 50 MAR18
17,607.11
13,205.33
8,803.55
4,401.78
&
=
;E O-OO T T T n T 1
?{5 0.00 901.75 1,803.50 2,705.25,3,607.00 4,508.75 5,410.50 6,312.25 7,214.00
-4,401.78
-8,803.55
-13,205.33
-17,607.11 -

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)
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i
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1,207
886
1,207
886
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FE
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[Ho



3,282
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7|12 2018-01-17

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,441 0 20,441 ELY

2. B7|AIHO| 2YRE

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

15,331.05
10,220.70
5,110.35
=
il 0.00 . . : . : . .
e 0.00 8243 16485 247.28 /32970 412.13 49455 576.98 659.40
5,110.35
110,220.70
15,331.05
120,441.40 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
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