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= 0 0 0 ELy
= 1,389 0 1,389 Uy

2. B7|AIHO| 2YRE

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

1,388.69
1,041.52
694.34
347.17
&l
T 000 . . . . . . .
e 000 8169 16338 24506 32675 40844 49013 57181 653.50
347.17
-694.34
11,041.52
-1,388.69 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o= 111
KR4101N30(2018-03 T AT 200K| 42 111
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 111 111 111 111 111 111 111
-5.33% 74 -74 74 74 74 74 74
-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% 74 74 74 74 74 74 74

8.00% 111 111 111 111 111 111 111
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e {7153 |
= QIIEY M

VGHS8-EURO STOXX 50 MAR18

667.38

444.92

222.46

— 0-00 T T T 1 T T T
?{5 0.00 909.75 1,819.50 2,729.25,3,639.00 4,548.75 5,458.50 6,368.25 7,278.00

-222.46

-444.92

-667.38

-889.84 -
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A7 {7153

il
A 7red o

1,604 0 1,604 &y

HCF8-H-SHARE IDX FUT JAN18

1,093.60
729.07
364.53
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,300.50 6,601.00 9,901.50,43,202.0016,502.5019,803.0023,103.5026,404.00
-364.53
-729.07
-1,093.60
-1,458.13 -
712
MHCF8-MINI H-SHR IDX FU JAN18
145.86
109.39
72.93
36.46
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,300.50 6,601.00 9,901.50,43,202.0016,502.5019,803.0023,103.5026,404.00
-36.46
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HCF8 H-SHARE IDX FUT JAN18 117
MHCF8 MINI H-SHR IDX FU JAN18 12
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ZA|Y  2018-01-23
J|Z2  2018-01-22

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

Al SIEH =M 458,628 464,631 -6,003 ALY
ol S7tsd =M 0 1,319,688 -1,319,688 ZtL|

KR4201N23252-2018-02 &325

468,000.00

351,000.00

234,000.00

117,000.00

— 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

-117,000.00

-234,000.00

-351,000.00

-468,000.00

KR4201N23278-2018-02 &327.5

281,650.00

211,237.50

140,825.00

70,412.50

— 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

-70,412.50




-140,825.00

-211,237.50

-281,650.00

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
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yd
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-168,662.50 1

E:

3. AlLE| 2 £ AEHE (RN AN GEE L)
KR4201N2322018-02 =325 30,261

7| ZRpArO| HME N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11,036 10,885 10,680 10,423 10,116 9,763 9,369
-5.33% 10,253 9,838 9,369 8,853 8,299 7,712 7,098
-2.67% 7,804 7,077 6,331 5,571 4,799 4,019 3,232
0% 2,531 1,688 844 0 -845 -1,690 -2,535
2.67% -5,875 -6,540 -7,238 -7,960 -8,701 -9,458 -10,228
5.33% -16,616 -16,985 -17,417 -17,902 -18,432 -19,002 -19,604
8.00% -28,560 -28,708 -28,913 -29,174 -29,488 -29,852 -30,261
KR4201N2322018-02 =327.5 17,273

7|z RpArO| HME N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5,576 5,511 5,418 5,296 5,145 4,967 4,763
-5.33% 5,255 5,056 4,822 4,557 4,265 3,950 3,616
-2.67% 4,143 3,752 3,343 2,920 2,486 2,043 1,593
0% 1,520 1,014 507 0 -507 -1,014 -1,521
2.67% -2,983 -3,429 -3,887 -4,353 -4,827 -5,307 -5,791
5.33% -9,056 -9,331 -9,640 -9,977 -10,337 -10,717 -11,114
8.00% -16,032 -16,155 -16,314 -16,509 -16,735 -16,991 -17,273
KR4301N2322018-02 %325 26,877

7| ZRpArO| HME N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -26,823 -26,824 -26,826 -26,831 -26,840 -26,855 -26,877
-5.33% -16,104 -16,131 -16,174 -16,235 -16,315 -16,414 -16,532
-2.67% -5,929 -6,145 -6,384 -6,640 -6,911 -7,194 -7,487
0% 1,100 734 368 0 -368 -737 -1,107
2.67% 3,382 3,239 3,067 2,872 2,656 2422 2,172
5.33% 3,643 3,628 3,601 3,559 3,501 3,424 3,330
8.00% 3,652 3,651 3,650 3,646 3,638 3,625 3,603
KR4301N2322018-02 %327.5 11,843

7| ZRpArO| HME N
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -11,831 -11,831 -11,831 -11,832 -11,834 -11,837 -11,843
-5.33% -7,355 -7,360 -7,368 -7,383 -7,403 -7431 -7,465
-2.67% -2,987 -3,046 -3,117 -3,198 -3,287 -3,384 -3,486
0% 464 309 155 0 -155 -310 -465
2.67% 1,919 1,827 1,726 1,617 1,502 1,381 1,256
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HCF8-H-SHARE IDX FUT JAN18

5,333.25

3,999.94

2,666.63

1,333.31

of 0.00 3,300.50 6,601.00 9,901.50,43,202.0016,502.5019,803.0023,103.5026,404.00
-1,333.31

-2,666.63

-3,999.94

-5,333.25 -

OHHIF8-C116-HSCEI

3,175.62

2,381.71

1,587.81

793.90

or 0.00 2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00
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-793.90

-1,587.81

-2,381.71

-3,175.62

2,180.50

1,635.37

1,090.25

545.12

-1,090.25

-1,635.37

-2,180.50

3,175.62

2,381.71

1,587.81

793.90

-1,587.81

OHHIF8-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00
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-2,381.71 |

3,175.62 -
7424
OHHIF8-P118-HSCEI
2,180.50
1,635.37
1,090.25
545.12
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
545.12
11,090.25
1,635.37
2,180.50 -
7424
3. ALl AR EHE @A UL (erelaat)
HCF8 H-SHARE IDX FUT JAN18 427
OHHIF8-C11 HSCEI 254
OHHIF8-C11 HSCEI 174
OHHIF8-P11 HSCEI 254
OHHIF8-P11 HSCEI 174
4. THIAE S| 2T MOJALZ A (VaR : 99%HE|4E,107|5) (reluerg)



ZA|Y  2018-01-23
J|Z2  2018-01-22

Al QM M2 0 0 0 ELY
Al QB A 0 0 0 x|
Al FtEH =24 23,540 23,849 -308 ALY
= S7=d ME 11,845 0 11,845 ZrLY
=7 SIEH  AY 60,200 0 60,200 % Q|
A 27158 =4 0 60,250 -60,250 ALY

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

11,844.69
8,883.52
5,922.34
2,961.17
=
il 0.00 . . : . : . .
e 0.00 8169 163.38 24506 32675 408.44 490.13 571.81 653.50
2,961.17
5,922.34
8,883.52
111,844.69 -
7424
KR4201N23252-2018-02 2325
17,671.88
11,781.25
5,890.63




O-OO T T T T T T
000  81.25 162.50 243.75 325.00% _406.25 487.50 568.75 650.00
-5,890.63 \
-11,781.25 \
-17,671.88
-23,562.50
7t4
KR4201N23278-2018-02 &327.5
9,006.25
6,754.69
4,503.13
2,251.56
0.00 T T T T T T 1
000 8188 163.75 24563 327.50~_409.38 491.25 573.13 655.00
-2,251.56 \
-4,503.13 \
-6,754.69 \
-9,006.25
74
KR4301N23250-2018-02 £325
15,234.38
10,156.25
5,078.13
O-OO T T T T T T 1
000  81.25 162.50 243.75 732500 406.25 487.50 568.75 650.00




-5,U/8.13 /,
-10,156.25 /
-15,234.38
-20,312.50
712
KR4301N23276-2018-02 5327.5
7,368.75
5,526.56
3,684.38
1,842.19
&
;’ 0-00 T T T T T T
%5 0.00 81.88 163.75 245%27'.50 409.38 491.25 573.13
-1,842.19 /
-3,684.38 /
-5,526.56
-7,368.75
7174
3. AlLE| 8 £ FEHS (E h2 Mo ATY) 43t 2l)
2.529E+11 UBCSFXCL INDEX 2 1,450
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1450  -1450  -1450  -1450  -1450 -1,450 -1,450
-5.33% -967 -967 -967 -967 -967 -967 -967
-2.67% 483 483 483 483 483 483 483
0% 0 0 0 0 0 0 0
267% 483 483 483 483 483 483 483
5.33% 967 967 967 967 967 967 967
8.00% 1450 1450 1450 1450 1450 1,450 1,450
2.529E+11 UBCSFXCL INDEX_3 274
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-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 UBCSFXC1 INDEX_4 157

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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
2.67% 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 UBCSFXC1 INDEX_5 235

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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 BiEd
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 MiEd
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



267% 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 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-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
267% 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
724 2500% -1667%  -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 s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-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
=T e
7424 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



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% -470 470 470 470 470 470 470
-5.33% 313 -313 1313 1313 313 1313 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 T A II|200X| 4= 2 946
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -946 -946 -946 -946 -946 946 -946
-5.33% 631 631 631 631 631 631 631
-2.67% -315 -315 315 315 315 315 -315

0% 0 0 0 0 0 0 0
2.67% 315 315 315 315 315 315 315
5.33% 631 631 631 631 631 631 631
8.00% 946 946 946 946 946 946 946

KR4201N23:2018-02 2325 1,524
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 556 548 538 525 509 492 472
-5.33% 516 495 472 446 418 388 357
-2.67% 393 356 319 280 242 202 163

0% 127 85 43 0 43 -85 128
2.67% 296 -329 -364 401 438 476 515
5.33% -837 -855 877 901 928 957 987
8.00% 1438 -1445  -1456  -1469  -1,485 -1,503 1,524

KR4201N23:2018-02 2327.5 552
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 178 176 173 169 165 159 152
-5.33% 168 162 154 146 136 126 116
267% 132 120 107 93 79 65 51

0% 49 32 16 0 16 32 49
267% 95 110 124 139 154 170 185
5.33% 290 298 -308 1319 1331 343 355
8.00% 513 517 522 528 535 543 552

KR4301N23:2018-02 Z325 1,360
| ES RS |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1357  -1357  -1358  -1358  -1,358 -1,359 -1,360
-5.33% 815 816 819 822 826 831 837



-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-300
56
171
184
185

-311
37
164
184
185

-323
19
155
182
185

KR4301N23Z2018-02 %&327.5

-25.00%

-517
-321
-130
20
84
94

-16.67%
-517
-322
-133

14
80
93
94

7[Rkl MiEd

-8.33%
-517
-322
-136

7
75
92
94

99% M 2|+ &,

-336
0
145
180
185

0%
-517
-323
-140

0
71
91
94

107]|F)

-350
-19
134
177
184

8.33%

-517
-323
-144
-7
66
89
94

-364
-37
123
173
183

16.67%
-517
-325
-148

-14
60
87
94

-379
-56
110
169
182
517

25.00%
-517
-326
-152

-20
55
85
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At ftsd M2 0 0 0
Al SEs & 0 0 0 A9
Ay INE 28 0 0 0 e
=4 Rt5H  ME 17,767 0 17,767
= CHESTINPN-" 98,103 0 98,103 &9
A Xl 2o 52,322 0 52,322 AtQ)

2. B7IAIHO| 2YRE

13,325.60

8,883.74

4,441.87

<

-4,441.87

-8,883.74

-13,325.60

-17,767.47 -

3. AL}

VGHS8-EURO STOXX 50 MAR18

O-OO T T T n T T T
0.00  909.75 1,819.50 2,729.25,3,639.00 4,548.75 5,458.50 6,368.25 7,278.00

do
JE
ra
{0

ERLIEELEE RSN PYERT (t
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY

VGH8 EURO STOXX 50 MAR18 1421
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ZA|Y  2018-01-23
J|Z2  2018-01-22

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,259 0 20,259 ZtL

2. B7|AIHO| 2YRE

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

15,193.88
10,129.25
5,064.63
=
il 0.00 . . : . : . .
e 0.00 8169 163.38 24506 32675 408.44 490.13 571.81 653.50
5,064.63
110,129.25
115,193.88
-20,258.50 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S EHR)
T =
KR4101N30( 2018-03 BAL|200K| %A 2 1,618
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1618  -1618  -1618  -1618  -1618 11,618 11,618
-5.33% 1079 -1,079  -1079  -1079  -1079 -1,079 -1,079
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