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7|&g  2018-02-02

e I
I Q5 Ao
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= 1,394 0 1,394 Z4

2. B7|AIHO| 2YRE

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

1,393.58
1,045.18
696.79
348.39
.un'a
T 000 . . . . . . .
e 000 8198 16395 24593 32790 409.88 49185 573.83 655.80
348.39
696.79
11,045.18
1,393.58 -
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 I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
871.83

653.87

435.92

217.96

— 0-00 T T T 1 T T T
?{5 0.00 891.75 1,783.50 2,675.25,3,567.00 4,458.75 5,350.50 6,242.25 7,134.00

-217.96

-435.92

-653.87

-871.83 -
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7|&g  2018-02-02

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,999 0 1,999 FLi

HCG8-HSCEI FUTURES FEB18

1,387.77
925.18
462.59
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,382.00 6,764.0010,146.00%43,528.0016,910.0020,292.0023,674.0027,056.00
-462.59
-925.18
-1,387.77
-1,850.36 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
148.16
111.12
74.08
37.04
=l
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,382.00 6,764.00 10,146.0043,528.0016,910.0020,292.0023,674.0027,056.00
-37.04




-74.08

-111.12
-148.16 -
73
3. AL 2 £ P EHSE A U4 ZY) (EHl:# Bt )
HCG8 HSCEI FUTURES FEB18 148
MHCGS8 MINI H-SHR IDX FU FEB18 12
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SAlY  2018-02-05
7|&g  2018-02-02

0K ==(1) 04 = (2)

Al mtsd =4 8,120 0 8,120 ZU
A mrted =i 0 1209374  -1209374 ELf

KR4201N23252-2018-02 &325

332,109.38

221,406.25

110,703.13

— 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

-110,703.13

-221,406.25

-332,109.38

-442,812.50

KR4201N23278-2018-02 &327.5

265,275.00

198,956.25

132,637.50

66,318.75

— 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

-66,318.75




-132,637.50

-198,956.25

-265,275.00

377,000.00

282,750.00

188,500.00

94,250.00

0.

-94,250.00

-188,500.00

-282,750.00

-377,000.00

124,286.25

93,214.69

62,143.13

31,071.56

0.00

-31,071.56

-62,143.13

-93,214.69

KR4301N23250-2018-02 3325

D0

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 7327.50 409.38 491.25 573.13 655.00

yd

yd

d



-124,286.25 -

3. AUEIQE 2R EHE (A2 A0 AZH) (Ehg]- o))
KR4201N23: 2018-02 2325 31,399

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 7,133 7,129 7,119 7,100 7,070 7,026 6,965
-5.33% 7,055 6,983 6,383 6,755 6,598 6,416 6,210
2.67% 6,026 5,696 5,346 4,978 4,598 4,206 3,305
0% 1,374 918 460 0 462 -924 -1,388
2.67% 7946  -8152  -8392  -8661  -8955 9,269 -9,602
533%  -19425  -19459  -19513  -19,591  -19,694  -19,823 -19,976
800%  -31278  -31280  -31286  -31,298  -31,319 131,352 -31,399
KR4201N23:2018-02 2327.5 17,752
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 3,181 3,180 3,177 3,171 3,161 3,145 3,121
-5.33% 3,162 3,139 3,104 3,054 2,989 2,909 2,816
2.67% 2,825 2,679 2,514 2,335 2,144 1,942 1,732
0% 840 560 280 0 -280 -560 -840
2.67% 3998  -4172  -4362  -4566  -4,780 5,003 5,233
533%  -10608 -10647  -10,702  -10,775  -10,865 -10,971 ~11,093
800%  -17632  -17635 -17642  -17.656  -17,678 17,709  -17,752
KR4301N23:2018-02 £325 26,230

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800% 26229  -26229  -26229  -26229  -26229 26230  -26,230
533%  -16116 -16117 -16120  -16125 -16134  -16148  -16,168
2.67% 6150  -6232 6331  -6444  -6571 6,708 6,855
0% 641 431 217 0 219 439 661
2.67% 1,731 1,712 1,682 1,640 1,585 1,518 1438
5.33% 1,747 1,747 1,747 1,746 1,744 1,739 1,731
8.00% 1,747 1,747 1,747 1,747 1,747 1,747 1,747
KR4301N23:2018-02 £327.5 9,101

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9101  -9101  -9101  -9101  -9,101 9,101 29,101
-5.33% 5793  -5793  -5793  -5793  -5794 5,796 5,799
2.67% 2496  -2507  -2523  -2543  -2,568 2,597 12,629
0% 227 151 76 0 76 151 227
2.67% 976 958 935 907 874 837 796
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Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 5,016 0 5,016 ALY
=4 27158 24 0 11,463 -11,463 AtLY

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

5,015.70

3,761.77

2,507.85

1,253.92

of 0.00 3,382.00 6,764.0010,146.0043,528.0016,910.0020,292.0023,674.0027,056.00

-1,253.92

-2,507.85

-3,761.77

-5,015.70 -

OHHIGS8-C132-HSCEI

S 0.00 T T T L T T T
or 0.00 3,300.00 6,600.00 9,900.00 13,200.0616,500.0019,800.0023,100.0026,400.00




SH

-68.35

-136.70

-205.05

-273.40

OHHIG8-C134-HSCEI

5,458.30

4,093.73

2,729.15

1,364.58

of 0.00 3,350.00 6,700.0010,050.0013,400.0016,750.0020,100.0023,450.0026,800.00

-1,364.58

-2,729.15

-4,093.73

-5,458.30

OHHIG8-P132-HSCEI

3,300.00 6,600.00 9,900.00,43,200.0016,500.0019,800.0023,100.0026,400.00
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5,458.30
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1,364.58
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I
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<

-1,364.58

-2,729.15

-4,093.73

-5,458.30 -

OHHIG8-P134-HSCEI

0-00 T T T T

1

0.00 3,350.00 6,700.0010,050.0043,400.0016,750.0020,100.0023,450.0026,800.00

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCG8 HSCEI FUTURES FEB18
OHHIGS8-C1: HSCEI
OHHIG8-C1: HSCEI
OHHIGS8-P1: HSCEI
OHHIG8-P1: HSCEI

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)
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SAlY  2018-02-05
7124 2018-02-02

Al SItEsH  ME 0 0 0 L
Al ItEH  AY 0 0 0 EQ|
Al IlEH  8M 0 0 0 By
A FHEH M= 11,886 0 11,886 ZtL|
2 CPEETPN - 60,2200 0 60,200 &9
= IEH  8M 0 60250 -60,250 FfL|
2. gb7|A|”e| 2ol X
KR4101N30002-2018-03 R A 1| 200X| =M=
8,914.78
5,943.19
2,971.59
=
il 0.00 . . : . : . .
%5 0.00 81.98 163.95 24593 732790 409.88 491.85 573.83 655.80
-2,971.59
-5,943.19
-8,914.78
-11,886.38 -
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
-I:IE
;’ 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) SHEkE)
2.529E+11 UBCSFXCL INDEX 2 1,455
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1455  -1455  -1455  -1455  -1455 1,455 1,455
-5.33% -970 -970 970 -970 -970 -970 -970
-2.67% 485 485 485 485 485 485 485
0% 0 0 0 0 0 0 0
267% 485 485 485 485 485 485 485
5.33% 970 970 970 970 970 970 970
8.00% 1455 1455 1455 1455 1455 1,455 1,455
2.529E+11 UBCSFXCL INDEX_3 275
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -275 -275 -275 -275 -275 -275 -275
-5.33% -183 -183 -183 -183 -183 -183 -183
-2.67% -92 -92 -92 -92 -92 -92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 183 183 183 183 183 183 183
8.00% 275 275 275 275 275 275 275
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% -105 -105 -105 -105 -105 -105 -105
-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% 105 105 105 105 105 105 105
8.00% 157 157 157 157 157 157 157
2.529E+11 UBCSFXC1 INDEX_5 236

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -236 -236 -236 -236 -236 -236 -236
-5.33% -157 -157 -157 -157 -157 -157 -157
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
2.67% 79 79 79 79 79 79 79
5.33% 157 157 157 157 157 157 157
8.00% 236 236 236 236 236 236 236
2.529E+11 UBCSFXC1 INDEX_6 197

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -197 -197 -197 -197 -197 -197 -197
-5.33% -131 -131 -131 -131 -131 -131 -131
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
5.33% 131 131 131 131 131 131 131
8.00% 197 197 197 197 197 197 197
2.529E+11 UBCSFXC1 INDEX_7 252

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -252 -252 -252 -252 -252 -252 -252
-5.33% -168 -168 -168 -168 -168 -168 -168
-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% 168 168 168 168 168 168 168
8.00% 252 252 252 252 252 252 252
2.529E+11 UBCSFXC1 INDEX 8 465
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -465 -465 -465 -465 -465 -465 -465
-5.33% -310 -310 -310 -310 -310 -310 -310
-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% 310 310 310 310 310 310 310
8.00% 465 465 465 465 465 465 465
2.529E+11 UBCSFXC1 INDEX_9 310
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -310 -310 -310 -310 -310 -310 -310
-5.33% 207 207 207 207 207 207 207
-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% 207 207 207 207 207 207 207
8.00% 310 310 310 310 310 310 310
2.529E+11 UBCSFXC1 INDEX_10 275
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -275 -275 275 275 275 275 275
-5.33% -183 -183 -183 -183 -183 -183 -183
267% 92 92 92 92 92 -92 -92
0% 0 0 0 0 0 0 0
267% 92 92 92 92 92 92 92
5.33% 183 183 183 183 183 183 183
8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXC1 INDEX_11 629
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 629 629 -629 -629 -629 -629 629
-5.33% 419 -419 419 419 419 419 419
267% 210 210 210 -210 210 210 210
0% 0 0 0 0 0 0 0
267% 210 210 210 210 210 210 210
5.33% 419 419 419 419 419 419 419
8.00% 629 629 629 629 629 629 629
2.529E+11 UBCSFXC1 INDEX_12 472



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 472 472 472 472 472 472 472
-5.33% 315 -315 315 315 315 315 315
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% 315 315 315 315 315 315 315
8.00% 472 472 472 472 472 472 472

KR4101N30( 2018-03 T A II|200X| 4= 2 948
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -948 -948 -948 -948 -948 -948 -948
-5.33% 632 632 632 632 632 632 632
-2.67% -316 -316 316 316 -316 316 -316

0% 0 0 0 0 0 0 0
2.67% 316 316 316 316 316 316 316
5.33% 632 632 632 632 632 632 632
8.00% 948 948 948 948 948 948 948

KR4201N23:2018-02 2325 1,671
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 380 379 379 378 376 374 371
-5.33% 375 372 366 359 351 341 330
-2.67% 321 303 284 265 245 224 202

0% 73 49 24 0 25 49 74
267% 423 434 447 461 476 493 511
5.33% 1,034 -1,035  -1,038  -1,042  -1,048 -1,055 1,063
8.00% 1,664  -1664  -1665  -1665  -1,667 1,668 1,671

KR4201N23:2018-02 2327.5 603
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 108 108 108 108 107 107 106
-5.33% 107 107 105 104 101 99 96
267% 96 91 85 79 73 66 59

0% 29 19 10 0 10 19 29
267% 136 142 148 155 162 170 178
5.33% -360 -361 -363 366 -369 372 377
8.00% -599 -599 -599 -599 -600 -601 -603

KR4301N23:2018-02 Z325 1413
| ES RS |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1413 -1413  -1413  -1413  -1413 1,413 1,413
-5.33% -868 -868 -869 -869 -869 -870 871



-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-331

35
93
94
94

-336
23
92
94
94

-341
12
91
94
94

KR4301N23Z2018-02 %&327.5

-25.00%
-540
-343
-148

13
58
59

-16.67%
-540
-343
-149

9
57
59
59

7[Rkl MiEd

-8.33%
-540
-343
-150

4
55
59
59

99% A 2|+

-347
0

88
94
94

0%
-540
-343
-151

0
54
59
59

107]|F)

-354
-12
85
94
94

8.33%

-540
-344
-152
-4
52
59
59

-361
-24
82
94
94

16.67%
-540
-344
-154

-9
50
59
59

-369
-36
77
93
94
540

25.00%
-540
-344
-156

-13
47
58
59



SAlY  2018-02-05
7|&g  2018-02-02

QEAHEZR(FASH-TYH

7 2 CH &

Mt FtEH M= 0 0 0
A e = B 0 0 0 &e
Mt FtEH =4 0 0 0 &Ly
Al NES At 0 0 0 g2l
= SIEH  ME 14,257 0 14,257
el S A 101,315 0 101,315 A+Q
A FtEH =4 0 48,210 -48,210 EtL|
A4 X% AL 54,035 0 54,035 At 9|
2. Q7| A|He| & x
OESXG8-C3625-EURO STOXX 50
930.43
697.82
465.22
232.61
3
fvr 0.00 T T T T T T T
2{5 0.00 906.25 1,812.50 2,718.75 3,625.00..4,531.25 5,437.50 6,343.75 7,250.00
-232.61
-465.22
-697.82
-930.43
74
OESXG8-C3650-EURO STOXX 50
17,381.02

11,587.34




5,793.67

.00

912.50 1,825.00 2,737.50 3,650.00.4,562.50 5,475.00 6,387.50 7,300.00

-5,793.67

N

-11,587.34

N

-17,381.02

-23,174.69

OESXG8-P3625-EURO STOXX 50

930.43

697.82

465.22

232.61

3 0.00
of 0.00

906.25 1,812.50 2,718.75,3,625.00 4,531.25 5,437.50 6,343.75 7,250.00

-232.61

-465.22

-697.82

-930.43

17,381.02

11,587.34

5,793.67

- 0.00

OESXG8-P3650-EURO STOXX 50




A

of 0.00 912.50 1,825.00 2,737.50,3,650.00 4,562.50 5,475.00 6,387.50 7,300.00

-5,793.67

-11,587.34

-17,381.02

-23,174.69 -

VGHS8-EURO STOXX 50 MAR18

10,693.06

7,128.71

3,564.35

S O-OO T T T T

-3,564.35

of 0.00 891.75 1,783.50 2,675.25,3,567.00 4,458.75 5,350.50 6,242.25 7,134.00

-7,128.71

-10,693.06

-14,257.41 -

3. ALE[2E P EHESE 0 d=H)
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