2018-01-22

oll

Al

Ho

2018-01-19

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2018-01-22
2018-01-19

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,403 0 1,403 FLy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,402.93
1,052.19
701.46
350.73
.E.l'.]
T 000 . . . . . . .
?{5 0.00 82.53 165.05 247.58 330.10 412.63 495.15 577.68 660.20
-350.73
-701.46
-1,052.19
-1,402.93 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
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  2018-01-22
7124 2018-01-19

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 1,148

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

369

o

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



SAlY  2018-01-22
7124 2018-01-19

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
373

o

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



DAY 2018-01-22
J|Z  2018-01-19

e {7153 |
= QIIEY M

VGHS8-EURO STOXX 50 MAR18

661.05

440.70

220.35

— 0-00 T T T 1 T T T
or 0.00 901.25 1,802.50 2,703.75,3,605.00 4,506.25 5,407.50 6,308.75 7,210.00

A
-220.35

-440.70

-661.05

-881.39 -

VT PLTEE TETE S PYEL) LT
VGH8 EURO STOXX 50 MAR18 71

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

o



DAY 2018-01-22
J|Z  2018-01-19

A7 {7153

A 7/t

1,601 0 1,601 &y

HCF8-H-SHARE IDX FUT JAN18

1,455.30
1,091.48
727.65
363.83
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,296.00 6,592.00 9,888.00,43,184.0016,480.0019,776.0023,072.0026,368.00
-363.83
-727.65
-1,091.48
-1,455.30 -
712
MHCF8-MINI H-SHR IDX FU JAN18
145.55
109.16
72.78
36.39
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,296.00 6,592.00 9,888.00,43,184.0016,480.0019,776.0023,072.0026,368.00
-36.39




-72.78

-109.16
-145.55 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCF8 H-SHARE IDX FUT JAN18 116
MHCF8 MINI H-SHR IDX FU JAN18 12
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

102



DAY 2018-01-22
J|Z  2018-01-19

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

M 2715 =4 16,080 0 16,080 Ly
ol S7tsd =M 0 1,323,219  -1,323,219 =t

KR4201N23252-2018-02 &325

6,703.13

4,468.75

2,234.38

= 0.00 . '
or 0.00 81.25 162.50 243.75 325.00%_406.25 487.50 568.75 650.00

-2,234.38

-4,468.75

-6,703.13

-8,937.50

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

168,662.50

126,496.88

84,331.25

42,165.63

-42,165.63

-84,331.25

-126,496.88

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



-168,662.50 1

3. A|Lt2| 2

EEEEE L EE LY

AI-:I-O)
oo

JE
rd
[Ho

=T

KR4201N23: 2018-02 2325 607

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 272 266 260 252 243 233 222
5.33% 244 232 220 207 193 179 164
2.67% 175 159 142 125 108 91 74
0% 51 34 17 0 17 34 51
2.67% 128 -140 153 166 181 196 211
5.33% -342 -349 -357 -366 -376 -387 -398
8.00% 575 577 581 586 592 -599 607
KR4201N23:2018-02 2327.5 48,382
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 19577 19217 18757 18203 17,565 16,852 16,072
-5.33% 17867 17,036 16121 15137 14,095 13,007 11,880
2.67% 13287 11,980 10,650 9,303 7,942 6,571 5,190
0% 4,336 2,893 1,448 0 -1,449 -2,899 4,350
2.67% 9225  -10374  -11576  -12,820  -14,097 15401 -16,727
533% 26241  -26917  -27,698  -28568  -29514  -30,524  -31,588
800%  -45138  -45440  -45844  -46348  -46944 -47,625 48,382
KR4301N23:2018-02 £325 24,538

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -24378  -24383 24393 24411 24440  -24,482 24,538
533%  -13,639  -13,722  -13832  -13967  -14,125 14304  -14,503
2.67% 4210  -4543  -488  -5236  -5591 5,951 6,314
0% 1,005 680 345 0 -352 709 1,071
2.67% 2,262 2177 2,064 1,925 1,761 1,576 1,370
5.33% 2,371 2,364 2,350 2,325 2,287 2,234 2,164
8.00% 2,374 2,374 2,373 2,371 2,366 2,358 2,343
KR4301N23:2018-02 £327.5 11,019

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -10981  -10,982  -10,984  -10,987  -10994  -11,004  -11,019
-5.33% 6476  -6494  -6521  -6558  -6,604 -6,659 6,722
2.67% 2284  -2394 2512 2637  -2,767 22,901 3,038
0% 477 319 160 0 -161 -322 -483
2.67% 1,351 1,291 1,218 1,135 1,042 941 833



5.33%
8.00%

1,456 1,449 1,437 1,418
1,460 1,460 1,459 1,457

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

1,391
1,453

1,357
1,446

1,314
1436



DAY 2018-01-22
J|Z  2018-01-19

T&
At w158 M= 0 0 0 &y
At s15H =M 0 0 0 ALY
= Rt5H  ME 5,414 0 5414 ErLf
=A 27158 24 0 10,828 -10,828 AfLY

2. 7N He| &

12
|
P

HCF8-H-SHARE IDX FUT JAN18

4,060.41

2,706.94

1,353.47

of 0.00 3,296.00 6,592.00 9,888.00,43,184.0016,480.0019,776.0023,072.0026,368.00

-1,353.47

-2,706.94

-4,060.41

-5,413.88 -

OHHIF8-C116-HSCEI

3,242.17

2,431.62

1,621.08

810.54

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




r
-810.54

-1,621.08

-2,431.62

-3,242.17

2,171.90

1,628.92

1,085.95

542.97

-1,085.95

-1,628.92

-2,171.90

3,242.17

2,431.62

1,621.08

810.54

-1,621.08

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




<

-2,431.62 |

-3,242.17 -

OHHIF8-P118-HSCEI

2,171.90

1,628.92

1,085.95

542.97

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

-542.97

-1,085.95

-1,628.92

-2,171.90 -

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)

259
174



ZA|Y  2018-01-22
J|Z=2  2018-01-19

Al SItEsH  ME 0 0 0 L
Al ItEH  AY 0 0 0 EQ|
Al IlEH  8M 0 0 0 By
A FHEH M= 11,966 0 11,966 ZtL|
2 CPEETPN - 60,2200 0 60,200 &9
= IEH  8M 0 60431 -60,431 FL|
2. gb7|A|”e| 2ol X
KR4101N30002-2018-03 R A 1| 200X| =M=
8,974.59
5,983.06
2,991.53
=
il 0.00 . . : . : . .
%5 0.00 82.53 165.05 247.58 .~330.10 412.63 495.15 ©577.68 660.20
-2,991.53
-5,983.06
-8,974.59
-11,966.13 -
71
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

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% -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

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 956
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -956 -956 -956 -956 -956 -956 -956
-5.33% 637 637 637 637 637 637 637
-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% 637 637 637 637 637 637 637
8.00% 956 956 956 956 956 956 956
KR4201N23:2018-02 2327.5 2,129



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 861 846 825 801 773 742 707
-5.33% 786 750 709 666 620 572 523
-2.67% 585 527 469 409 349 289 228

0% 191 127 64 0 64 128 191
2.67% -406 -456 -509 564 -620 678 736
5.33% 1,155 -1,184  -1219  -1257  -1,299 11,343 -1,390
8.00% 1,986  -2,000  -2017  -2,040  -2,066 -2,096 2,129

KR4301N23:2018-02 %325 1,242
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1234 1234 -1234 1235  -1237 -1,239 11,242
-5.33% 690 694 700 707 715 724 734
267% 213 230 247 -265 -283 -301 -320

0% 51 34 17 0 18 36 54
267% 114 110 104 97 89 80 69
5.33% 120 120 119 118 116 113 110
8.00% 120 120 120 120 120 119 119

KR4301N23:2018-02 %£327.5 481
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -480 -480 -480 -480 -480 481 481
-5.33% 283 284 285 287 289 291 294
267% -100 -105 110 115 121 127 133

0% 21 14 7 0 7 14 21
2.67% 59 56 53 50 46 41 36
5.33% 64 63 63 62 61 59 57
8.00% 64 64 64 64 63 63 63

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



DAY 2018-01-22
J|Z  2018-01-19

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
= Qs ME 17,597 0 17,597
A4 S A 97,986 0 97,986 A9
A FtEH =4 0 52,287 52,287 EtL|
= NES A2t 52,260 0 52,260 At Q)
2. Q7| A|He| & x
OESXF8-C3550-EURO STOXX 50
15,073.74
11,305.31
7,536.87
3,768.44
=
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
-3,768.44
-7,536.87
-11,305.31
-15,073.74
7t
OESXF8-C3575-EURO STOXX 50
11,069.65
8,302.24

5,534.82




2,767.41

-2,767.41

-5,534.82

-8,302.24

-11,069.65

15,073.74

11,305.31

7,536.87

3,768.44

-3,768.44

-7,536.87

-11,305.31

-15,073.74

11,069.65

8,302.24

5,534.82

2,767.41

0.00

DO

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

0.00

N

N

OESXF8-P3550-EURO STOXX 50

.00

887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

OESXF8-P3575-EURO STOXX 50




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
-2,767.41
-5,534.82
-8,302.24
-11,069.65 -
72
VGHS8-EURO STOXX 50 MAR18
17,597.35
13,198.01
8,798.67
4,399.34
&
=
;E O-OO T T T n T 1
?{5 0.00 901.25 1,802.50 2,703.75,3,605.00 4,506.25 5,407.50 6,308.75 7,210.00
-4,399.34
-8,798.67
-13,198.01
-17,597.35 -

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

110

1,206
886
1,206
886
1,408

FE
4
s
ra
[Ho



3,267



DAY 2018-01-22
J|Z  2018-01-19

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
2 20,466 0 20,466 ELY

TR E S

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

20,466.20
15,349.65
10,233.10
5,116.55
.un'a
T 000 . . . . . . .
e 000 8253 16505 247.58 33010 41263 49515 577.68 660.20
5,116.55
110,233.10
15,349.65
-20,466.20 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N30(2018-03 T AT 200K| 42 1,634
7| Z=Xpete] HE Y
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