2018-01-19
2018-01-18

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2018-01-19
2018-01-18

Mt {715 dH M= 0 165 -165 FUy
ol {5 H M= 1,402 0 1,402 FUy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,402.08
1,051.56
701.04
350.52
.E.l'.]
T 000 . . . . . . .
?{5 0.00 82.48 164.95 247.43 329.90 41238 494.85 577.33 659.80
-350.52
-701.04
-1,051.56
-1,402.08 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N30(2018-03 I AL|200K|=M = 112
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -112 -112 -112 -112 -112 -112 -112
-5.33% -75 -75 -75 -75 -75 -75 -75
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 75 75 75 75 75 75 75
8.00% 112 112 112 112 112 112 112



ol

7|1¥)

ol
=

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



SAlY  2018-01-19
7124 2018-01-18

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

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0|2[S171122 1,150

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

370

o

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



SAlY  2018-01-19
7124 2018-01-18

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

3. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000|21S171208 413

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
374

o

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



DAY 2018-01-19
J|ZY  2018-01-18

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
879.86

659.89

439.93

219.96

— 0-00 T T T 1 T T T
?{5 0.00 899.75 1,799.50 2,699.25,3,599.00 4,498.75 5,398.50 6,298.25 7,198.00

-219.96

-439.93

-659.89

-879.86 -

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 2018-01-19
J|ZY  2018-01-18

A7 {7153

A 7/t

1,858 0 1,858 &y

HCF8-H-SHARE IDX FUT JAN18

1,714.09
1,285.57
857.05
428.52
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,267.25 6,534.50 9,801.75,43,069.0016,336.2519,603.5022,870.7526,138.00
-428.52
-857.05
-1,285.57
-1,714.09 -
7%
MHCF8-MINI H-SHR IDX FU JAN18
144.39
108.29
72.19
36.10
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,267.25 6,534.50 9,801.75,43,069.0016,336.2519,603.5022,870.7526,138.00
-36.10




-72.19

-108.29
-144.39 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCF8 H-SHARE IDX FUT JAN18 137
MHCF8 MINI H-SHR IDX FU JAN18 12
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

118



DAY 2018-01-19
J|ZY  2018-01-18

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

Mt {7ted =M 15,884 0 15,884 EtLY
ol S7tsd =M 0 1,339,531  -1,339,531 ZtLj

KR4201N23252-2018-02 &325

12,796.88

8,531.25

4,265.63

— 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

-4,265.63

-8,531.25

-12,796.88

-17,062.50

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

yd

yd

d



-176,850.00 1

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N23: 2018-02 2325 1,148

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 517 506 492 476 458 439 418
-5.33% 463 440 416 390 363 335 306
2.67% 333 301 268 235 202 168 135
0% 100 67 34 0 34 68 -101
2.67% 234 258 285 1312 341 371 401
5.33% -638 652 668 687 708 730 754
8.00% 1,078  -1,08  -1,093  -1,103  -1116 1,131 11,148
KR4201N23:2018-02 2327.5 47,895
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 19539 19,157 18671 18089 17,421 16,676 15,863
-5.33% 17,793 16937 15994 14,980 13,908 12,788 11,628
2.67% 13246 11,911 10,551 9,172 7,779 6,374 4,959
0% 4,468 2,980 1,491 0 -1492 2,984 4,477
2.67% 8817  -10,032  -11298  -12602  -13,937 15296 -16,675
533%  -25568  -26315  -27,165  -28104  -29,117 -30,191 -31,318
800%  -44291  -44644  -45105  -45669  -46,328 47074 -47,895
KR4301N23:2018-02 £325 24,747

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -24583  -24587  -24598 24617  -24,646 24689  -24,747
533%  -13,854  -13936  -14,045 -14179  -14,337 14517 -14717
2.67% 4367 4699 5042 5393  -5750 6,112 6,478
0% 1,053 711 359 0 -365 735 -1,109
2.67% 2,459 2,359 2,230 2,075 1,895 1,692 1,470
5.33% 2,596 2,586 2,568 2,538 2,492 2,430 2,350
8.00% 2,600 2,600 2,599 2,596 2,590 2,579 2,560
KR4301N23:2018-02 £327.5 11,622

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -11,580  -11,581  -11,583  -11,587  -11,594  -11606  -11,622
-5.33% 6862  -681  -6910  -6948  -699 7,054 7,121
2.67% 2455 2570  -2693  -2823  -2,959 -3,100 3,245
0% 515 344 172 0 -173 346 -519
2.67% 1,514 1,442 1,358 1,263 1,158 1,044 924



5.33%
8.00%

1,647 1,638 1,622 1,598
1,653 1,653 1,652 1,649

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

1,565
1,643

1,524
1,634

1,474
1,621



DAY 2018-01-19
J|ZY  2018-01-18

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 5,548 0 5,548 ALY
=4 27158 24 0 11,193 -11,193 AkLY

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

5,547.97

4,160.98

2,773.99

1,386.99

of 0.00 3,267.25 6,534.50 9,801.75,43,069.0016,336.2519,603.5022,870.7526,138.00

-1,386.99

-2,773.99

-4,160.98

-5,547.97 -

OHHIF8-C116-HSCEI

3,334.88

2,501.16

1,667.44

833.72

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




r
-833.72

-1,667.44

-2,501.16

-3,334.88

2,261.59

1,696.19

1,130.79

565.40

-1,130.79

-1,696.19

-2,261.59

3,334.88

2,501.16

1,667.44

833.72

-1,667.44

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




-2,501.16 |

3,334.88 -
74
OHHIF8-P118-HSCEI
1,696.19
1,130.79
565.40
&
T 000 : : : . : : : .
e 0.00  2,950.00 5,900.00 8,850.00.44,800.0014,750.0017,700.0020,650.0023,600.00
565.40
11,130.79
-1,696.19
2,261.59 -
74
3. ALIE| Y oA EHF (XA of A3 ) (SR RELISI )
HCF8 H-SHARE IDX FUT JAN18 444
OHHIF8-C11 HSCEI 267
OHHIF8-C11 HSCEI 181
OHHIF8-P11 HSCEI 267
OHHIF8-P11 HSCEI 181

4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F)



ZA|Y  2018-01-19
J|Z=2  2018-01-18

M {7tsd M= 0 0 0 &Ly
M7 QIIEY g 0 0 0 %ol
A7 e 0 0 0 B
A FHEH M= 11,959 0 11,959 ZtL|
2 CHESTINPN-" 60,200 0 60,200 % Q|
el {7tsd =M 0 60,431 -60,431 ALY
2. 97| A1 "l 2ol E
KR4101N30002-2018-03 R A 1| 200X| =M=
8,969.16
5,979.44
2,989.72
o
il 0.00 . . : . : . .
2& 0.00 82.48 164.95 247.43 732990 412.38 494.85 577.33 659.80
-2,989.72
-5,979.44
-8,969.16
-11,958.88 -
7t
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 -
717
3. ALIE|O 8 2ol R RS (HHE A0 A ) (Ero: 4 3t2l)
2.529E+11 UBCSFXCL INDEX_2 1,449
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 1449  -1449  -1449 1449  -1,449 1,449 -1,449
-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% 1449 1449 1449 1449 1449 1,449 1,449
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
Azl E s
7t -25.00% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-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% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196
2.529E+11 UBCSFXC1 INDEX_7 251
Azl E s
7t -25.00% -1667%  -833% 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_8 464
Azl E s
7t -25.00% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -464 -464 -464 -464 -464 -464 -464
-5.33% -309 -309 -309 -309 -309 -309 -309
-2.67% -155 -155 -155 -155 -155 -155 -155
0% 0 0 0 0 0 0 0
2.67% 155 155 155 155 155 155 155
5.33% 309 309 309 309 309 309 309
8.00% 464 464 464 464 464 464 464
2.529E+11 UBCSFXC1 INDEX_9 309
Azl E s
7t -25.00% -1667%  -833% 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_11 627
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 627 627 627 627 627 627 627
-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% 627 627 627 627 627 627 627
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 954
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -954 -954 -954 -954 -954 -954 -954
-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% 954 954 954 954 954 954 954
KR4201N23:2018-02 2327.5 2,108



7| =Rkl iEd

99% A E| ==, 10U 7| =)

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 860 843 822 796 767 734 698
-5.33% 783 745 704 659 612 563 512
-2.67% 583 524 464 404 342 280 218

0% 197 131 66 0 66 131 197
267% -388 -441 -497 555 613 673 734
5.33% 1,125  -1158  -1195  -1237  -1,281 11,329 11,378
8.00% 1,949  -1,965  -1,985  -2010  -2,039 2,071 2,108

KR4301N23:2018-02 %325 1,252
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1244 1244 -1245 1246 -1247 1,249 11,252
-5.33% 701 705 711 718 726 735 745
267% 221 238 255 273 291 -309 -328

0% 53 36 18 0 18 .37 56
267% 124 119 113 105 96 86 74
5.33% 131 131 130 128 126 123 119
8.00% 132 132 132 131 131 130 130

KR4301N23:2018-02 %£327.5 484
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -483 -483 483 -483 -483 484 484
-5.33% 286 287 288 -290 292 1294 297
267% -102 107 112 118 123 129 1135

0% 21 14 7 0 7 14 22
2.67% 63 60 57 53 48 44 39
5.33% 69 68 68 67 65 63 61
8.00% 69 69 69 69 68 68 68



DAY 2018-01-19
J|ZY  2018-01-18

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME 17,567 0 17,567
A4 S A 97,917 0 97,917 %tQ
A FtEH =4 0 52,251 -52,251 EhL|
= NES A2t 52,223 0 52,223 At Q)
2. Q7| A|He| & x
OESXF8-C3550-EURO STOXX 50
11,297.52
7,531.68
3,765.84
=
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
-3,765.84
-7,531.68
-11,297.52
-15,063.36
7t
OESXF8-C3575-EURO STOXX 50
11,062.02
8,296.52

5,531.01




2,765.51

O-OO T T T T T T
0.00 893.75 1,787.50 2,681.25 3,575.00.4,468.75 5,362.50 6,256.25 7,15
-2,765.51 \
-5,531.01 \
-8,296.52
-11,062.02
74
OESXF8-P3550-EURO STOXX 50
11,297.52
7,531.68
3,765.84
O-OO T T T T T T 1
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
-3,765.84 /
-7,531.68 /
-11,297.52
-15,063.36
74
OESXF8-P3575-EURO STOXX 50
11,062.02
8,296.52
5,531.01
2,765.51
0.00 T T T > T 1

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
-2,765.51
-5,531.01
-8,296.52
-11,062.02 -
72
VGHS8-EURO STOXX 50 MAR18
13,175.01
8,783.34
4,391.67
&
=
;E O-OO T T T n T 1
?{5 0.00 899.75 1,799.50 2,699.25,3,599.00 4,498.75 5,398.50 6,298.25 7,198.00
-4,391.67
-8,783.34
-13,175.01
-17,566.69 -

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)

m
H0
i
[AEL
{0

109

1,205
885
1,205
885
1,405

FE
4
s
ra
[Ho



3,266



DAY 2018-01-19
J|ZY  2018-01-18

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,454 0 20,454 ELY

2. B7|AIHO| 2YRE

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

15,340.35
10,226.90
5,113.45
=
il 0.00 . . : . : . .
e 0.00 8248 16495 247.43 32990 41238 494.85 577.33 659.80
5,113.45
110,226.90
15,340.35
-20,453.80 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR4101N30( 2018-03 BAL|200K| %A 2 1,632
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
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