2018-02-09
2018-02-08

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZA|Y  2018-02-09
J|ZY 2018-02-08

e I
I Q5 Ao

= 0 0 0 ELy
= 1,330 0 1,330 Uy

2. B7|AIHO| 2YRE

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

1,330.25
997.69
665.13
332.56
.un'a
T 000 . . . . . . .
e 000 7825 15650 23475 31300 39125 46950 547.75 626.00
332.56
665.13
-997.69
11,33025 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N30(2018-03 T AT 200K| 42 106
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% 71 71 71 71 71 71 71
-2.67% 35 35 35 35 35 35 35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 71 71 71 71 71 71 71

8.00% 106 106 106 106 106 106 106



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



ZA|Y  2018-02-09
J|ZY 2018-02-08

SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
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e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
842.67

632.01

421.34

210.67

— 0-00 T T T 1 T T T
or 0.00 863.00 1,726.00 2,589.00,3,452.00 4,315.00 5,178.00 6,041.00 6,904.00

A
-210.67

-421.34

-632.01

-842.67 -
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VGH8 EURO STOXX 50 MAR18 67
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,828 0 1,828 FLY

HCG8-HSCEI FUTURES FEB18

1,269.50
846.33
423.17
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,098.75 6,197.50 9,296.25,#2,395.0015,493.7518,592.5021,691.2524,790.00
-423.17
-846.33
-1,269.50
-1,692.66 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
135.55
101.66
67.78
33.89
=l
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,098.75 6,197.50 9,296.25_42,395.0015,493.7518,592.5021,691.2524,790.00
-33.89




-67.78

-101.66
-135.55 -
717
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCGS8 HSCEI FUTURES FEB18 135
MHCGS8 MINI H-SHR IDX FU FEB18 11
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) EEEE)

123



ZA|Y  2018-02-09
J|ZY 2018-02-08

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

Al FtEH =24 0 215,347 -215,347 AL
ol 27158 =4 0 212,063 -212,063 ALY

KR4201N33129-2018-03 &312.5

70,312.50

52,734.38

35,156.25

17,578.13

— O-OO T T T L T T T
o 0.00 78.13  156.25 234.38 312.50\_390.63 468.75 546.88 625.00

-17,578.13

-35,156.25

-52,734.38

-70,312.50

KR4201N33152-2018-03 &315

141,750.00

106,312.50

70,875.00

35,437.50

— O-OO T T T L T T T
of 0.00 78.75 157.50 236.25 315.00%_.393.75 47250 551.25 630.00

-35,437.50




-70,875.00

-106,312.50

-141,750.00

3. AlLLZ| Q' 20| PEME (RIS A0 AY) o))
KR4201N3312018-03 =312.5 4,253
| J|ERtALO| HE N |

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% 1,857 1,803 1,738 1,663 1,578 1,485 1,384
-5.33% 1,666 1,566 1,457 1,340 1,216 1,088 955
-2.67% 1,248 1,102 952 800 645 489 332
0% 507 338 169 0 -169 -338 -507
2.67% -593 -750 -909 -1,071 -1,234 -1,398 -1,562
5.33% -2,008 -2,127 -2,255 -2,389 -2,529 -2,673 -2,821
8.00% -3,645 -3,721 -3,809 -3,907 -4,015 -4,131 -4,253
KR4201N3312018-03 =315 8,149

J|E= LA HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3,260 3,174 3,064‘ 2,933 ‘ 2,783 2,615 2,431
-5.33% 2,967 2,793 2,599 2,386 2,158 1,919 1,668
-2.67% 2,283 2,012 1,731 1,441 1,145 844 538
0% 1,004 670 336 0 -336 -673 -1,009
2.67% -981 -1,312 -1,645 -1,980 -2,316 -2,654 -2,992
5.33% -3,633 -3,900 -4,181 -4,472 -4,771 -5,077 -5,388
8.00% -6,788 -6,968 -7,171 -7,394 -7,633 -7,885 -8,149
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T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,335 0 4,335 Kt
=A 27158 24 0 10,992 -10,992 AtLY

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

3,251.44

2,167.63

1,083.81

of 0.00 3,098.75 6,197.50 9,296.25,2,395.0015,493.7518,592.5021,691.2524,790.00
-1,083.81

-2,167.63

-3,251.44

-4,335.25 -

OHHIGS8-C132-HSCEI

275.50

206.62

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

-68.87

-137.75

-206.62

-275.50

5,220.53

3,915.40

2,610.27

1,305.13

0.00

-1,305.13

-2,610.27

-3,915.40

-5,220.53

OHHIG8-C134-HSCEI

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

OHHIG8-P132-HSCEI

275.50

206.62

.00

3,300.00 6,600.00 9,900.00,43,200.0016,500.0019,800.0023,100.0026,400.00
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5,220.53
3,915.40
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ol
=
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<

-1,305.13

-2,610.27

-3,915.40

-5,220.53 -

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
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J|ZY 2018-02-08

Mt 7t5H M= 0 0 0 &Y
A e = B 0 0 0 &9
A 7153 ME 11,346 0 11,346 ALK
A FHEH 2 60,200 0 60,200 ZtQ
2. Q7|A| -l £l ix
KR4101N30002-2018-03 :?'_ﬁrq 200I| -’,‘-tl =
11,346.25
8,509.69
5,673.13
2,836.56
o3
:;E 0.00 T T T ( T T T
?{5 0.00 78.25 156.50 234.75 7313.00 391.25 469.50 547.75 626.00
-2,836.56
-5,673.13
-8,509.69
-11,346.25 -
74
3. ALIE2|RE £ EZHF(X|CHE= Ao A=) (TH-EHTER)
2.529E+11 UBCSFXC1 INDEX 2 1,456
7| EXHHo| S
7+ -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,456 -1,456 -1,456 -1,456 -1,456 -1,456 -1,456
-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

2.67% 485 485 485 485 485 485 485



5.33% 970 970 970 970 970 970 970
8.00% 1456 1456 1456 1456 1456 1,456 1,456
2.529E+11 UBCSFXCL INDEX_3 275

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 275 275 275 275 275 275 275
-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
2.67% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
. 8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXCL INDEX 4 157

7| =RHte| HE S
e 2500% -1667%  -833% 0%  833%  1667%  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 UBCSFXCL INDEX_5 236

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  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 UBCSFXCL INDEX_6 197

7| =Rt HE Y
7424 . 2500% -1667%  -8.33% 0%  833%  1667%  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 UBCSFXCL INDEX_7 252



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 252 252 1252 2252 2252 1252 2252
-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 8 466
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 466 466 466 466 466 466 466
-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
2.67% 155 155 155 155 155 155 155
5.33% 310 310 310 310 310 310 310
8.00% 466 466 466 466 466 466 466

2.529E+11 UBCSFXC1 INDEX_9 310
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -310 -310 1310 310 310 1310 -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
2.67% 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
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 275 275 275 275 275 275 275
-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
2.67% 92 92 92 92 92 92 92
5.33% 184 184 184 184 184 184 184
8.00% 275 275 275 275 275 275 275

2.529E+11 UBCSFXC1 INDEX_11 630
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 630 630 630 630 630 630 630
-5.33% -420 420 420 420 420 420 420
2.67% 210 210 210 210 210 210 210
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0% 0 0 0 0 0 0 0
2.67% 210 210 210 210 210 210 210
5.33% 420 420 420 420 420 420 420
8.00% 630 630 630 630 630 630 630

2.529E+11 UBCSFXC1 INDEX_12 472

| 7| £ RArO| HIEN |

742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -472 -472 -472 -472 -472 -472 -472
-5.33% -315 -315 -315 -315 -315 -315 -315
-2.67% -157 -157 -157 -157 -157 -157 -157

0% 0 0 0 0 0 0 0
2.67% 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 A AIL|200K| =M= 904

Z|=SA RO REH
742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -904 -904 -904 -904 -904 -904 -904
-5.33% -602 -602 -602 -602 -602 -602 -602
-2.67% -301 -301 -301 -301 -301 -301 -301

0% 0 0 0 0 0 0 0
2.67% 301 301 301 301 301 301 301
5.33% 602 602 602 602 602 602 602
8.00% 904 904 904 904 904 904 904
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7| 2018-02-08

QEAHEZR(FASH-TYH

7 2 CH &

Mt FtEH M= 0 0 0
A LA h B 0 0 0 &
Mt f715E SHM 0 0 0 RHLY
Mt NES A2 0 0 0 ZtQ|
= Qs ME | 7,550 0 7,550
A SItEH AL 100,253 0 100,253 ZtQ
A FtEH =4 0 33,948 -33,948 EtL
A4 X% AL 53,469 0 53,469 At 9|
2. Q7| A|He| & x
OESXG8-C3625-EURO STOXX 50
678.38
508.78
339.19
169.59
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
-169.59
-339.19
-508.78
-678.38
74
OESXG8-C3650-EURO STOXX 50
12,221.78

8,147.85




4,073.93

-4,073.93

-8,147.85

-12,221.78

-16,295.71

.00 912,50 1,825.00 2,737.50 3,650.00.4,562.50 5,475.00 6,387.50 7,300.00

N
N

OESXG8-P3625-EURO STOXX 50

678.38

508.78

339.19

169.59

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

-339.19

-508.78

-678.38

12,221.78

8,147.85

4,073.93

OESXG8-P3650-EURO STOXX 50

S— O-OO T T T ” T T T 1



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
-4,073.93
-8,147.85
-12,221.78
-16,295.71 -
72
VGHS8-EURO STOXX 50 MAR18
7,550.42
5,662.82
3,775.21
1,887.61
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 863.00 1,726.00 2,589.00,3,452.00 4,315.00 5,178.00 6,041.00 6,904.00
-1,887.61
-3,775.21
-5,662.82
-7,550.42 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 256
260105SQPXSG EURO Covered CALL STRATEGY 481
OESXG8-C3¢ EURO STOXX 50 54
OESXG8-C3¢ EURO STOXX 50 1,304
OESXG8-P3€¢ EURO STOXX 50 54
OESXG8-P3€ EURO STOXX 50 1,304
VGHS8 EURO STOXX 50 MAR18 604
4. THYATEO| A& MO A2 (VaR : 99% 42|+ 5,102 7| F) (EFS: s atel)
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ETFADIEY H 2| X| S ET 28
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= 0 0 0 ELy
= 18,311 0 18,311 ZfLY

2. B7|AIHO| 2YRE

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

13,732.88
9,155.25
4,577.63
=
il 0.00 . . : . : . .
e 0.00 7825 15650 234.75 31300 39125 469.50 547.75 626.00
4,577.63
9,155.25
113,732.88
118,310.50 -
7424
3. ALZI SR EHE Mol Aol (ero et
T =
KR4101N30( 2018-03 BAL|200K| %A 2 1,458
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1458  -1458  -1458  -1458  -1458 -1,458 -1,458
-5.33% -972 -972 -972 -972 -972 -972 -972
-2.67% -486 -486 -486 -486 -486 -486 -486
0% 0 0 0 0 0 0 0
2.67% 486 486 486 486 486 486 486
5.33% 972 972 972 972 972 972 972

8.00% 1,458 1,458 1,458 1,458 1,458 1,458 1,458
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ETFADIEY H 2| X| S EF2HH9

ot

Mt 7t5H M= 0 0 0 &Y
= Rt HE 861 0 861 HL
2. Qt7|A| "ol &l x
KR4101N30002-2018-03 R A 1| 200X| =M=
860.75
645.56
430.38
215.19
=
T 0.00 . . . . . . :
2{5 0.00 7825 156.50 234.75 7313.00 391.25 469.50 547.75 626.00
-215.19
-430.38
-645.56
-860.75 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N30(2018-03 FAIL|200X| M= 69
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -69 -69 -69 -69 -69 -69 -69
-5.33% -46 -46 -46 -46 -46 -46 -46
-2.67% -23 -23 -23 -23 -23 -23 -23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 46 46 46 46 46 46 46
8.00% 69 69 69 69 69 69 69
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SAY  2018-02-09
712 2018-02-08
ETFAOIE Y HE| K| 2 EMESH10

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,330 0 1,330 &Ly
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,330.25
997.69
665.13
332.56
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.25 156.50 234.75 7313.00 391.25 469.50 547.75 626.00
-332.56
-665.13
-997.69
-1,330.25 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N30(2018-03 I AL|200K|=M = 106
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% -71 -71 -71 -71 -71 -71 -71
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 71 71 71 71 71 71 71
8.00% 106 106 106 106 106 106 106
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AOFEKRX300Q1HIA 13 (FAl-T}

{2l CH &
Mt {715 dH M= 1,252 0 1,252 Fuj
ol {5 H M= 1,252 0 1,252 Z
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,252.00
939.00
626.00
313.00
3
T 000 . . . . . . .
?{5 0.00 78.25 156.50 234.75 7313.00 391.25 469.50 547.75 626.00
-313.00
-626.00
-939.00
-1,252.00 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N30(2018-03 I AL|200K|=M = 100
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -100 -100 -100 -100 -100 -100 -100
-5.33% -66 -66 -66 -66 -66 -66 -66
-2.67% -33 -33 -33 -33 -33 -33 -33
0% 0 0 0 0 0 0 0
2.67% 33 33 33 33 33 33 33
5.33% 66 66 66 66 66 66 66
8.00% 100 100 100 100 100 100 100
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ojLAR| QI AT AR (HA-THIE)

<A

740.63

w/tsd

{7152

CLH8-WTI CRUDE FUTURE MAR18

555.47
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