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DAY 2018-01-26
J|Z  2018-01-25

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,423 0 1,423 FUj
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,067.18
711.45
355.73
.E.l'.]
T 000 . . . . . . .
?{5 0.00 83.70 167.40 251.10 .~334.80 41850 502.20 585.90 669.60
-355.73
-711.45
-1,067.18
-1,422.90 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N30(2018-03 I AL|200K|=M = 114
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -114 -114 -114 -114 -114 -114 -114
-5.33% -76 -76 -76 -76 -76 -76 -76
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 76 76 76 76 76 76 76
8.00% 114 114 114 114 114 114 114
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DAY 2018-01-26
J|Z  2018-01-25

e {7153 |
= QIIEY M

VGHS8-EURO STOXX 50 MAR18

667.80

445.20

222.60

— 0-00 T T T 1 T T T
?{5 0.00 910.25 1,820.50 2,730.75,3,641.00 4,551.25 5,461.50 6,371.75 7,282.00

-222.60

-445.20

-667.80

-890.40 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 71
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DAY 2018-01-26
J|Z  2018-01-25

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1612 0 1612 FLY

HCG8-HSCEI FUTURES FEB18

1,465.05
1,098.79
732.52
366.26
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,344.25 6,688.5010,032.7543,377.0016,721.2520,065.5023,409.7526,75%4.00
-366.26
-732.52
-1,098.79
-1,465.05 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
109.88
73.25
36.63
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,344.25 6,688.50 10,032.7543,377.0016,721.2520,065.5023,409.7526,754.00
-36.63




-73.25

-109.88
-146.50 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCGS8 HSCEI FUTURES FEB18 117
MHCGS8 MINI H-SHR IDX FU FEB18 12
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

103



DAY 2018-01-26
J|Z  2018-01-25

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

M 2715 =4 19,750 0 19,750 ZLy
ol S7tsd =M 0 1275311  -1,275311 =L

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

124,286.25

93,214.69

62,143.13

31,071.56

-31,071.56

-62,143.13

-93,214.69

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



-124,286.25 -

3. A|Lt2| 2

EEEEE L EE LY

AI-:I-O)
oo

(<)

T

LI E))

H 2o |
KR4201N23: 2018-02 2325 34,816

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 16965 16686 16352 15970 15546 15,086 14,595
-5.33% 15103 14498 13,868 13217 12,551 11,871 11,181
2.67% 10,303 9,529 8,755 7,982 7,208 6,435 5,661
0% 1,908 1,299 660 0 678 1,370 2,074
2.67% 9172 9479  -9845 -10260 -10720  -11216  -11,745
533%  -21517 -21620 21,770  -21,968  -22,213 222,503 22,836
800%  -34250  -34274  -34319  -34392  -34,497 34638  -34,816
KR4201N23:2018-02 2327.5 20,218
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 8,794 8,669 8,512 8,324 8,110 7,871 7,611
-5.33% 7,996 7,685 7,351 6,999 6,633 6,255 5,868
2.67% 5,690 5,233 4774 4,315 3,855 3,395 2,934
0% 1,263 851 429 0 -435 876 -1,320
2.67% 4980  -5217  -5485  -5781  -6,099 6,436 6,788
533%  -12203  -12293  -12415  -12568  -12,751 -12,961 -13,195
800%  -19,768  -19,792  -19,832  -19,893  -19,978 20,086  -20,218
KR4301N23:2018-02 £325 21,175

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -21,012  -21,018  -21,029  -21,048  -21,078 21,120 -21,175
533%  -10242  -10364  -10511  -10677  -10,862 ~11,062 11,275
2.67% 2133 2459  -2785  -3112  -3,438 3,764 4,090
0% 421 304 163 0 -182 -379 -591
2.67% 626 619 606 582 548 499 437
5.33% 630 629 629 628 626 620 612
8.00% 630 630 630 630 629 629 629
KR4301N23:2018-02 £327.5 7,273

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 7246 7247 7248 7251 7,255 7,263 7,273
-5.33% 3892  -3913 -3940  -3973  -4,013 4,058 4,108
2.67% 1,035 -1,130  -1226  -1322  -1419 1,517 1,615
0% 194 135 70 0 74 152 233
2.67% 347 341 332 317 298 273 243
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N oh
MY >

ne me

2018-
2018-

01-26
01-25

32

2. 7N He| &

= 2 13

I 4r = >

w158 M= 0 0 0 &
s15H =M 0 0 0 &
FHEH M= 5,212 0 5,212 RtL|
27158 24 0 10,283 -10,283 AtLY

12
|
P

HCF8-H-SHARE IDX FUT JAN18

3,908.96

2,605.98

1,302.99

0.00 3,343.00 6,686.0010,029.0043,372.0016,715.0020,058.0023,401.0026,744.00

-1,302.99

-2,605.98

-3,908.96

-5,211.95 -

OHHIF8-C116-HSCEI

2,297.74

1,531.83

765.91

0.00

.00  2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00



r

-765.91

-1,531.83

-2,297.74

-3,063.65

2,077.65

1,558.24

1,038.82

519.41

-1,038.82

-1,558.24

-2,077.65

2,297.74

1,531.83

765.91

-1,531.83

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



-2,297.74 |

3,063.65 -
7424
OHHIF8-P118-HSCEI
1,558.24
1,038.82
519.41
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
519.41
11,038.82
11,558.24
2,077.65 -
7424
3. ALl AR EHE @A UL (erelaat)
HCF8 H-SHARE IDX FUT JAN18 417
OHHIF8-C11 HSCEI 245
OHHIF8-C11 HSCEI 166
OHHIF8-P11 HSCEI 245
OHHIF8-P11 HSCEI 166
4. TR B AR BA(VaR : 99%HE+E,10U7|F) (erl o)

987



DAY 2018-01-26
J|Z  2018-01-25

Al SItEsH  ME 0 0 0 L
Al ItEH  AY 0 0 0 EQ|
AT IlEH  8M 0 0 0 LY
=7 QIEd  ME 12,137 0 12,137 &
2 CPEETPN - 60,2200 0 60,200 &9
= QIlEH  8M 0 60,250 -60,250 ALY
2. gb7|A|”e| 2ol X
KR4101N30002-2018-03 R A 1| 200X| =M=
12,136.50
9,102.38
6,068.25
3,034.13
=
il 0.00 . . : . : . .
%IJ- 0.00 83.70 167.40 251.10 .~334.80 418.50 502.20 585.90 669.60
-3,034.13
-6,068.25
-9,102.38
-12,136.50 -
71
KR4201N23252-2018-02 -2-325
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
717
KR4301N23276-2018-02 5327.5
7,368.75
5,526.56
3,684.38
1,842.19
.:.E
;’ 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
77
3. ALtE|2E 2= HFE =20 E=H) S 2HR)
2.529E+11 UBCSFXCL INDEX_2 1,446
7| Z=Xpeke] HEE
712 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -1446  -1446  -1446  -1446  -1446 1,446 1,446
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% 1446 1446 1446 1446 1446 1,446 1,446
2.529E+11 UBCSFXCL INDEX_3 273
7| Z=Xpeke] HEE
712 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
-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% 182 182 182 182 182 182 182
8.00% 273 273 273 273 273 273 273
2.529E+11 UBCSFXC1 INDEX_4 156

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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
2.67% 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 UBCSFXC1 INDEX_5 234

7[Rkl iEd
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 BiEd
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 MiEd
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



267% 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 8 462
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -462 462 462 462 462 462 462
-5.33% -308 -308 -308 -308 -308 -308 -308
267% -154 -154 -154 -154 154 -154 -154
0% 0 0 0 0 0 0 0
267% 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
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -308 -308 -308 -308 -308 -308 -308
-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% 308 308 308 308 308 308 308
2.529E+11 UBCSFXC1 INDEX_10 273
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-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_11 625
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -625 -625 -625 625 625 625 -625
-5.33% 417 417 417 417 417 417 417
-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% 417 417 417 417 417 417 417
8.00% 625 625 625 625 625 625 625
2.529E+11 UBCSFXC1 INDEX_12 469



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% -469 -469 469 469 469 469 -469
-5.33% 313 -313 1313 1313 313 1313 313
-2.67% -156 -156 156 156 -156 156 -156

0% 0 0 0 0 0 0 0
2.67% 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 T A II|200X| 4= 2 969
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -969 -969 -969 -969 -969 -969 -969
-5.33% 646 646 646 646 646 646 646
-2.67% -323 -323 -323 -323 -323 -323 -323

0% 0 0 0 0 0 0 0
2.67% 323 323 323 323 323 323 323
5.33% 646 646 646 646 646 646 646
8.00% 969 969 969 969 969 969 969

KR4201N23:2018-02 2325 1,753
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 854 840 823 804 783 760 735
-5.33% 760 730 698 665 632 598 563
267% 519 480 441 402 363 324 285

0% 96 65 33 0 34 69 104
267% 462 477 496 517 -540 565 -591
5.33% 1,083 -1,089  -1,09%  -1106  -1,118 1,133 1,150
8.00% 1,724 1726 -1728 1732 -1737 1,744 1,753

KR4201N23:2018-02 2327.5 646
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 281 277 272 266 259 252 243
-5.33% 256 246 235 224 212 200 188
267% 182 167 153 138 123 109 94

0% 40 27 14 0 14 28 42
267% 159 167 175 185 195 206 217
5.33% -390 -393 -397 402 408 414 422
8.00% 632 -633 634 636 639 642 646

KR4301N23:2018-02 Z325 1,072
| ES RS |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,063 -1,064  -1,064  -1,065  -1,067 -1,069 11,072
-5.33% 518 525 1532 540 550 560 571



-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-108
21
32
32
32

-124
15
31
32
32

-141
8

31
32
32

KR4301N23Z2018-02 %&327.5

-25.00%

-430
-231
-61
12
21
21

-16.67%
-430
-232

-67
8
20
21
21

7[Rkl MiEd

-8.33%
-430
-234

-73
4
20
21
21

99% M 2|+ &,

-157
0

29
32
32

0%
-430
-236

-78

0
19
21
21

107]|F)

-174

28
32
32

8.33%

-430
-238
-84
-4
18
21
21

-190
-19
25
31
32

16.67%
-431
-241

-90
-9
16
20
21

-207
-30
22
31
32
431

25.00%
-431
-244

-96
-14
14
20



2 2018-01-26
2 2018-01-25

2. W7IAHe| &

1,000.66

750.50

500.33

-500.33

-750.50

-1,000.66

25,764.86

19,323.64

12,882.43

10

S

ey
M /7t53H M2 0 0 0
iy f7t53H ¥ 0 0 0 A9
At 7153 =24 0 0 0 ALY
tlt Xl 2o 0 0 0 &Q|
=7 SItEH  ME2 17,779 0 17,779
A t5E 2 98,589 0 98,589 Q)
A 7153 =24 0 53,531 -53,531 EbL|
=4 INES A2 52,581 0 52,581 EtQ)

OESXG8-C3625-EURO STOXX 50

.00

906.25 1,812.50 2,718.75 3,625.00.4,531.25 5,437.50 6,343.75 7,250.00

7%

OESXG8-C3650-EURO STOXX 50




0.00

6,441.21
=
g——r O-OO T T T T T T
%5 0.00 912.50 1,825.00 2,737.50 3,650.08.4,562.50 5,475.00 6,387.50 7,30
-6,441.21 \
-12,882.43 \
-19,323.64
-25,764.86
7t
OESXG8-P3625-EURO STOXX 50
1,000.66
750.50
500.33
250.17
&
g——r 0.00 T T T T T 1
%5 0.00 90625 1,812.50 2,718.75,3,625.00 4,531.25 5,437.50 6,343.75 7,250.00
-250.17 /
-500.33 /
-750.50
-1,000.66
7H4
OESXG8-P3650-EURO STOXX 50
25,764.86
19,323.64
12,882.43
6,441.21
&
Ir

- 0.00




35 0.00 91250 1,825.00 2,737.50,3,650.00 4,562.50 5,475.00 6,387.50 7,300.00
-6,441.21
-12,882.43
-19,323.64
-25,764.86 -
7t4
VGH8-EURO STOXX 50 MAR18
13,333.97
8,889.31
4,444.66
o
;E O-OO T T T n T T T 1
2{5 0.00 91025 1,820.50 2,730.75,3,641.00 4,551.25 5,461.50 6,371.75 7,282.00
-4,444.66
-8,889.31
-13,333.97
-17,778.62 -
7t4
3. AUEIE &R ZHSE &L HSAY) (SHR|: 4 BHR)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 1
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OESXG8-C3€EURO STOXX 50 80
OESXG8-C3¢ EURO STOXX 50 2,061
OESXG8-P3€ EURO STOXX 50 80
OESXG8-P3€ EURO STOXX 50 2,061
VGHS8 EURO STOXX 50 MAR18 1,422
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CLH8-WTI CRUDE FUTURE MAR18

641.10

427.40

213.70

0.00

-213.70

.00

16.40

32.81 49.21 65.61 82.01

98.42

114.82

131

-427.40

-641.10

-854.80 -
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948.75

632.50

316.25

0.00

-316.25
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COK8-BRENT CRUDE FUTR MAY18
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34.80 52.20 69.60 87.00
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HOH8-NY Harb ULSD Fut MAR18
575.81 /
431.86 /
287.90 /
143.95 /
0-00 T T T T T T 1
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846.96
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& /
=
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230.52
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BOH8-SOYBEAN OIL FUTR MAR18

0.00

8.17

16.34 24,51 32.68 40.85 49.02

57.19
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CH8-CORN FUTURE MAR18

0.00

89.13

178.25 267.38 7356.50 445.63 534.75

623.88

713
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-461.04 yd

-691.57 /
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112.54 /
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-168.82 /
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88.36 /
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-88.36 /
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-265.07 /
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317.61
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158.81
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-317.61

KWHS8-KC HRW WHEAT FUT MAR18

41.78 /
0-00 T T T T T T 1
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-125.33 /

-167.11




SBH8-Sugar #11 (WORLD) MAR18

298.44 /

198.96 /

99.48 /

0.00 T T T T T T
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-298.44 /
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608.23 /

405.49 /

202.74 /
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-608.23
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446.84



111.71
éﬁ /
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il 0.00

684.00

35 0.00 8550 171.00 256.50 7342.00 427.50 513.00 598.50
-111.71 /
-223.42 /
-335.13
-446.84
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322.29 / /
214.86

107.43
éﬁ /
=
il 0.00
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757.75 866.00

35 000 10825 216.50 324.75 433.00 541.25
-107.43

-214.86

-322.29

-429.71

3. ALt 2E 2= HFE 20 LE=H)

BOH8 SOYBEAN OIL FUTR MAR18
CHS8 CORN FUTURE MAR18

CTH8 COTTON NO.2 FUTR MAR18
KCH8 COFFEE "C" FUTURE MAR18

KR4175N20(2018-02 &M=



KWHS8 KC HRW WHEAT FUT MAR18

SBH8 Sugar #11 (WORLD) MAR18
SH8 SOYBEAN FUTURE MAR18
SMH8 SOYBEAN MEAL FUTR MAR18
WHS8 WHEAT FUTURE(CBT) MAR18
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