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DAY 2018-02-12
J|Z  2018-02-09

Mt {715 dH M= 153 0 153 kLY
ol {5 H M= 1,446 0 1,446 FUy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,084.25
722.83
361.42
.E.l'.]
T 000 . . . . . . .
?{5 0.00 76.09 152.18 228.26 304.35 380.44 456.53 532.61 608.70
-361.42
-722.83
-1,084.25
-1,445.66 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N30(2018-03 I AL|200K|=M = 116
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-5.33% =77 -77 -77 -77 -77 -77 -77
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 77 77 77 77 77 77 77
8.00% 116 116 116 116 116 116 116
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=
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DAY 2018-02-12
J|Z  2018-02-09

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 1,072

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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DAY 2018-02-12
J|Z  2018-02-09

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 372

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>
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DAY 2018-02-12
J|Z  2018-02-09

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
818.64

613.98

409.32

204.66

— 0-00 T T T 1 T T T
?{5 0.00 839.50 1,679.00 2,518.50,3,358.00 4,197.50 5,037.00 5,876.50 6,716.00

-204.66

-409.32

-613.98

-818.64 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 65
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DAY 2018-02-12
J|Z  2018-02-09

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,747 0 1747 EU

HCG8-HSCEI FUTURES FEB18

1,212.92
808.61
404.31
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,965.00 5,930.00 8,895.00,4#1,860.0014,825.0017,790.0020,755.0023,720.00
-404.31
-808.61
-1,212.92
-1,617.23 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
129.51
97.13
64.76
32.38
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,965.00 5,930.00 8,895.00,41,860.0014,825.0017,790.0020,755.0023,720.00
-32.38




-64.76

-97.13
-129.51 -
717
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCGS8 HSCEI FUTURES FEB18 129
MHCGS8 MINI H-SHR IDX FU FEB18 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) EEEE)

117



DAY 2018-02-12
J|Z  2018-02-09

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

Mt {7ted =M 0 1,095236  -1,095236 ZtLj
ol S7tsd =M 0 1,144,425  -1,144,425 =LY

KR4201N33103-2018-03 310

139,500.00

104,625.00

69,750.00

34,875.00

— O-OO T T T L T T T
o 0.00 77.50 155.00 232.50 310.00%_387.50 465.00 542.50 620.00

-34,875.00

-69,750.00

-104,625.00

-139,500.00

KR4201N33129-2018-03 &312.5

538,281.25

403,710.94

269,140.63

134,570.31

— O-OO T T T L T T T
of 0.00 78.13 156.25 234.38 312.50\,_.390.63 468.75 546.88 625.00

-134,570.31




-269,140.63

-403,710.94

-538,281.25

261,175.00

195,881.25

130,587.50

65,293.75

-65,293.75

-130,587.50

-195,881.25

-261,175.00

205,468.75

154,101.56

102,734.38

51,367.19

-51,367.19

-102,734.38

-154,101.56

KR4301N33101-2018-03 3310

.00

77.50

155.00 232.50_310.00 387.50 465.00 542.50 620.00

0.

KR4301N33127-2018-03 5£312.5

DO

78.13

156.25 234.38 312.50 390.63 468.75 546.88 625.00

yd

yd

d



-205,468.75 -

3. AlLtE| 2 2o PEHEE & Ao A2 ok gl)
KR4201N3312018-03 2310 7,702

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 3,014 2,931 2,824 2,695 2,545 2,377 2,194
-5.33% 2,751 2,585 2,395 2,187 1,962 1,724 1,474
2.67% 2,146 1,882 1,606 1,320 1,025 724 418
0% 1,011 676 339 0 -340 681 -1,023
2.67% 775 -1122  -1471  -1820  -2169 2,519 2,869
5.33% 3203 -3503  -3812  -4128  -4,450 4,777 5,108
8.00% 6153 6370  -6607  -6863  -7,132 7,412 7,702
KR4201N3312018-03 2312.5 28,065
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 10,045 9,791 9,451 9,026 8,524 7,950 7,311
-5.33% 9,281 8,740 8,105 7,390 6,607 5,765 4,873
2.67% 7,418 6,507 5,534 4,510 3,446 2,349 1,225
0% 3,738 2,509 1,262 0 -1273 2,554 3,842
2.67% 2318  -3671  -5025  -6378  -7,731 9,084  -10,436
533%  -10879  -12114  -13372  -14648  -15938 17,239 -18,549
800%  -21,599  -22545  -23559  -24628  -25740  -26888  -28,065
KR4301N3312018-03 %310 17,131

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -16484  -16529  -16597  -16691  -16,812 16959  -17,131
-5.33% 9833  -9977 -10156  -10,368  -10,608 -10,873 11,161
2.67% 3680  -3992  -4331  -4692  -5070 5,462 5,866
0% 1,414 947 476 0 479 961 1,444
2.67% 4,977 4,485 3,991 3,495 2,997 2,499 2,001
5.33% 6,998 6,621 6,222 5,306 5,377 4,937 4,489
8.00% 7,906 7,691 7,438 7,153 6,841 6,506 6,150
KR4301N3312018-03 £312.5 13,829

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -13427  -13451  -13490  -13546  -13,621 13716 -13,829
-5.33% 8185  -8269  -8380  -8516  -8676 -8,856 -9,055
2.67% 3231 -3435  -3663  -3913  -4179 4,460 4,753
0% 1,037 700 353 0 -359 722 -1,088
2.67% 4,203 3,808 3,413 3,019 2,624 2,230 1,835



5.33%
8.00%

6,131 5,797 5452 5,098
7,071 6,861 6,624 6,365

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

4,738
6,088

4,372
5,796



DAY 2018-02-12
J|Z  2018-02-09

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,309 0 4,309 EtL|
=4 27158 24 0 11,407 -11,407 EhL|

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

3,231.69

2,154.46

1,077.23

of 0.00 2,965.00 5,930.00 8,895.00,41,860.0014,825.0017,790.0020,755.0023,720.00

-1,077.23

-2,154.46

-3,231.69

-4,308.92 -

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

-69.13

-138.26

-207.40

-276.53

OHHIG8-C134-HSCEI

5,427.19

4,070.39

2,713.59

1,356.80

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

-1,356.80

-2,713.59

-4,070.39

-5,427.19

OHHIG8-P132-HSCEI

3,300.00 6,600.00 9,900.00,43,200.0016,500.0019,800.0023,100.0026,400.00

pd

d



-207.40 |

-276.53

5,427.19
4,070.39
2,713.59

1,356.80

ol
=
I

%F

<

-1,356.80

-2,713.59

-4,070.39

-5,427.19 -

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)

434



DAY 2018-02-12
J|Z  2018-02-09

Al QM M2 0 0 0 ELY
Al QB A 0 0 0 x|
A 158 =M 0 57,159 -57,159 ZtL|
= QIEH MEB 11,033 0 11,033 &L
=7 SIEH  AY . 60,200 0 60,200 Q|
A 27158 =4 0 56,094 -56,094 ALY

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

11,032.69
8,274.52
5,516.34
2,758.17
=
il 0.00 . . : . : . .
e 0.00 7609 15218 22826 30435 380.44 456.53 532.61 608.70
2,758.17
5,516.34
8,274.52
111,032.69 -
7424
KR4201N33129-2018-03 2312.5
31,250.00
23,437.50
15,625.00
7,812.50




0.

D0

78.13  156.25 234.38 625.00

3125 390.63 468.75 546.88

-7,812.50

N

-15,625.00

N

-23,437.50

-31,250.00

19,375.00

14,531.25

9,687.50

4,843.75

0.

-4,843.75

-9,687.50

-14,531.25

-19,375.00

KR4301N33101-2018-03 5310

D0

77.50 155.00 232.50 10.00 387.50 465.00 542.50 620.00

KR4301N33127-2018-03 5312.5

5,468.75

4,101.56

2,734.38

1,367.19

.00

4 Ar7 an

78.13  156.25 234.38 12.50 390.63 468.75 546.88 625.00



-1,36/.1Y
-2,734.38
-4,101.56
-5,468.75 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,459
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1459  -1459  -1459  -1459  -1459 1,459 1,459
-5.33% 973 973 973 973 973 973 973
-2.67% 486 -486 486 486 486 486 486
0% 0 0 0 0 0 0 0
267% 486 486 486 486 486 486 486
5.33% 973 973 973 973 973 973 973
8.00% 1459 1459 1459 1459 1459 1,459 1,459
2.529E+11 UBCSFXCL INDEX_3 276
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 276 -276 276 276 276 276 276
-5.33% 184 184 184 184 184 184 184
-2.67% 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% 184 184 184 184 184 184 184
8.00% 276 276 276 276 276 276 276
2.529E+11 UBCSFXCL INDEX 4 158
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -158 -158 158, 158, 158 158 158
-5.33% -105 -105 105 105 105 105 -105
-2.67% 53 53 53 53 53 53 53
0% 0 0 0 0 0 0 0
267% 53 53 53 53 53 53 53
5.33% 105 105 105 105 105 105 105
 8.00% 158 158 158 158 158 158 158
2.529E+11 UBCSFXCL INDEX_5 237
7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -237 -237 -237 -237 -237 -237 -237
-5.33% -158 -158 -158 -158 -158 -158 -158
-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% 158 158 158 158 158 158 158
8.00% 237 237 237 237 237 237 237
2.529E+11 UBCSFXC1 INDEX_6 197

7| =Rkl MiEd
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 iEd
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
2.67% 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_8 467

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -467 -467 -467 -467 -467 -467 -467
-5.33% -311 -311 -311 -311 -311 -311 -311
-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% 311 311 311 311 311 311 311
8.00% 467 467 467 467 467 467 467
2.529E+11 UBCSFXC1 INDEX_9 311

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -311 -311 -311 -311 -311 -311 -311
-5.33% -207 -207 -207 -207 -207 -207 -207
-2.67% -104 -104 -104 -104 -104 -104 -104
0% 0 0 0 0 0 0 0



267% 104 104 104 104 104 104 104
5.33% 207 207 207 207 207 207 207
8.00% 311 311 311 311 311 311 311
2.529E+11 UBCSFXC1 INDEX_10 276
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -276 276 276 276 276 276 276
-5.33% 184 -184 184 184 184 184 -184
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% 184 184 184 184 184 184 184
8.00% 276 276 276 276 276 276 276
2.529E+11 UBCSFXC1 INDEX_11 631
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -631 -631 -631 -631 -631 -631 -631
-5.33% 421 421 421 421 421 421 421
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% 421 421 421 421 421 421 421
8.00% 631 631 631 631 631 631 631
2.529E+11 UBCSFXC1 INDEX_12 473
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -473 473 473 473 473 473 473
-5.33% -316 -316 316 -316 -316 316 -316
-2.67% -158 -158 -158 -158 -158 -158 -158
0% 0 0 0 0 0 0 0
267% 158 158 158 158 158 158 158
5.33% 316 316 316 316 316 316 316
8.00% 473 473 473 473 473 473 473
KR4101N30(2018-03 R A I|200K| M2 884
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -884 -884 -884 -884 -884 -884 -884
-5.33% -589 -589 589 589 589 589 589
-2.67% -295 -295 -295 -295 -295 -295 -295
0% 0 0 0 0 0 0 0
267% 295 295 295 295 295 295 295
5.33% 589 589 589 589 589 589 589
8.00% 884 884 884 884 884 884 884
KR4201N3312018-03 2312.5 1,629



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 583 568 549 524 495 462 424
-5.33% 539 507 471 429 384 335 283
267% 431 378 321 262 200 136 71

0% 217 146 73 0 74 148 223
267% 135 213 292 -370 -449 527 -606
5.33% 632 703 776 -850 925 -1,001 1,077
8.00% 1,254 -1309  -1368  -1430  -1494 1,561 1,629

KR4301N3312018-03 %310 1,271
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1223 1226 -1231  -1238  -1247 1,258 1,271
-5.33% 729 740 753 769 787 -807 828
267% 273 296 321 -348 -376 405 -435

0% 105 70 35 0 36 71 107
2.67% 369 333 296 259 222 185 148
5.33% 519 491 462 431 399 366 333
8.00% 587 571 552 531 507 483 456

KR4301N3312018-03 %3125 368
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -357 -358 -359 -361 -363 -365 -368
-5.33% 218 220 223 227 231 236 241
-2.67% -86 91 98 104 111 119 127

0% 28 19 9 0 10 19 29
267% 112 101 91 80 70 59 49
5.33% 163 154 145 136 126 116 107
8.00% 188 183 176 169 162 154 146

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



DAY 2018-02-12
J|Z  2018-02-09

QEAHEZR(FASH-TYH

7 2 CH &

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 | 7,334 0 7,334
= SI=AH  AY 100,525 0 100,525 A9
A FtEH =4 0 34,040 -34,040 EtL|
=7 INES A2t 53,614 0 53,614 AtQ)
2. Q7| A|He| & x
OESXG8-C3625-EURO STOXX 50
680.20
510.15
340.10
170.05
=
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
-170.05
-340.10
-510.15
-680.20
74
OESXG8-C3650-EURO STOXX 50
12,254.70

8,169.80




4,084.90

O'000.30 912.50 1,82I5.OO 2,73|7.50 3,65%04\552.50 5,47|5.oo 6,38I7.50 7,300.00
4,084.90
-8,169.80 \
112,254.70 \
116,339.60
717
OESXG8-P3625-EURO STOXX 50

510.15
340.10
170.05

0.00 : : : : : : .

0.00  906.25 1,812.50 2,71%5.00 4,531.25 5,437.50 6,343.75 7,250.00
-170.05
-340.10 /
510.15 /
-680.20
77
OESXG8-P3650-EURO STOXX 50
12,254.70
8,169.80
4,084.90
0.00 : : : = : : :




zz 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
-4,084.90
-8,169.80
-12,254.70
-16,339.60 -
72
VGHS8-EURO STOXX 50 MAR18
7,334.49
5,500.86
3,667.24
1,833.62
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 839.50 1,679.00 2,518.50,3,358.00 4,197.50 5,037.00 5,876.50 6,716.00
-1,833.62
-3,667.24
-5,500.86
-7,334.49 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 278
260105SQPXSG EURO Covered CALL STRATEGY 521
OESXG8-C3¢ EURO STOXX 50 54
OESXG8-C3¢ EURO STOXX 50 1,307
OESXG8-P3€¢ EURO STOXX 50 54
OESXG8-P3€ EURO STOXX 50 1,307
VGHS8 EURO STOXX 50 MAR18 587

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:

JE
ra
[Ho



2,409



DAY 2018-02-12
J|Z  2018-02-09

ot

ETFADIEY H 2| X| S ET 28

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

A7 {7153

M= 2,293 0 2,293 ZH
A 7rEd d=

20,087 0 20,087 ZtLY

2. B7|AIHO| 2YRE

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

15,065.33
10,043.55
5,021.78
.un'a
T 000 . . . . . . .
e 000 7609 15218 228.26 /30435 38044 45653 53261 608.70
5,021.78
-10,043.55
15,065.33
-20,087.10 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N30(2018-03 T AT 200K| 42 1610
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