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DAY 2018-02-14
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Mt e = 0 0 0 ZLy
= o71=4 2 1,482 0 1,482 ErLH
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,481.53
1,111.14
740.76
370.38
.E.l'.]
T 000 . . . . . .
?{5 0.00 77.98 155.95 233.93 31190 389.88 467.85 545.83 623.80
-370.38
-740.76
-1,111.14
-1,481.53 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 94l
KR4101N30(2018-03 I AL|200K|=M = 118
ESNIC TS
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -118 -118 -118 -118 -118 -118 -118
-5.33% -79 -79 -79 -79 -79 -79 -79
-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% 79 79 79 79 79 79 79
8.00% 118 118 118 118 118 118 118
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VGHS8-EURO STOXX 50 MAR18
822.38

616.78

411.19

205.59

— 0-00 T T T 1 T T T
?{5 0.00 843.00 1,686.00 2,529.00,3,372.00 4,215.00 5,058.00 5,901.00 6,744.00

-205.59

-411.19

-616.78

-822.38 -
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DAY 2018-02-14
J|ZY 2018-02-13

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,765 0 1,765 ELy

HCG8-HSCEI FUTURES FEB18

1,225.40
816.94
408.47
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,992.00 5,984.00 8,976.00,#1,968.0014,960.0017,952.0020,944.0023,936.00
-408.47
-816.94
-1,225.40
-1,633.87 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
130.88
98.16
65.44
32.72
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,992.00 5,984.00 8,976.00,41,968.0014,960.0017,952.0020,944.0023,936.00
-32.72
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DAY 2018-02-14
J|ZY 2018-02-13

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

Mt {7ted =M 7,655 0 7,655 ZtLK
ol S7tsd =M 0 1,136,628 -1,136,628 ZtLY|

KR4201N33103-2018-03 310

137,562.50

103,171.88

68,781.25

34,390.63

— 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

-34,390.63

-68,781.25

-103,171.88

-137,562.50

KR4201N33129-2018-03 &312.5

532,421.88

399,316.41

266,210.94

133,105.47

— 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

-133,105.47




-266,210.94

-399,316.41

-532,421.88

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

KR4301N33127-2018-03 5£312.5

0.
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78.13

156.25 234.38 312.50 390.63 468.75 546.88 625.00
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-205,468.75 -

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N3312018-03 2310 8,609

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 3,868 3,760 3,630 3,479 3312 3,129 2,933
-5.33% 3,455 3,253 3,035 2,803 2,561 2,310 2,051
2.67% 2,549 2,261 1,968 1,672 1372 1,070 767
0% 961 640 320 0 -320 641 -961
2.67% 1354 1636  -1926 2221  -2,521 2,824 13,130
5.33% 4272 4473 4693  -4929  -5176 5,434 5,701
8.00% 7590  -7,708  -7850  -8014  -8197 8,396 8,609
KR4201N3312018-03 2312.5 31,718
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 13,026 12,693 12273 11,775 11,206 10,574 9,887
-5.33% 11,811 11,139 10,393 9,584 8,725 7,824 6,388
2.67% 8,970 7,938 6,875 5,787 4,680 3,558 2,423
0% 3,695 2,464 1,232 0 -1,233 2,466 -3,699
2.67% 4368 5531  -6710  -7901  -9,101 -10,308 11,521
533%  -14927  -15814  -16760  -17,753  -18,785 19,847  -20,934
800%  -27262  -27,816  -28462  -29185  -29976  -30,823 31,718
KR4301N3312018-03 %310 16,137

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -15532  -15577  -15643  -15733  -15846  -15981 16,137
-5.33% 8830  -8993  -918  -9405  -9,646 -9,906 -10,181
2.67% 2958  -3298  -3651  -4013  -4,383 4,759 5,139
0% 1,257 838 419 0 419 -839 -1,258
2.67% 3,521 3,204 2,869 2,521 2,162 1,794 1418
5.33% 4,384 4,230 4,045 3,831 3,594 3,335 3,058
8.00% 4,612 4,562 4,489 4,390 4,267 4118 3,947
KR4301N3312018-03 £312.5 13,258

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12,897  -12,919  -12,955  -13,006  -13074  -13158  -13,258
-5.33% 7584  -7678  -7,796  -7,935  -8093 -8,268 8,457
2.67% 2747  -2976  -3219  -3475  -3,740 4,013 4,292
0% 980 654 327 0 -327 655 -983
2.67% 3,190 2,904 2,610 2,310 2,005 1,696 1,384
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=0 = (VaR : 99% M2 +F, 102 7| F)

3,372
4,053

3,139
3,910



DAY 2018-02-14
J|ZY 2018-02-13

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,353 0 4,353 EtL|
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HCG8-HSCEI FUTURES FEB18

4,352.59

3,264.45

2,176.30

1,088.15

of 0.00 2,992.00 5,984.00 8,976.00,41,968.0014,960.0017,952.0020,944.0023,936.00

-1,088.15

-2,176.30

-3,264.45

-4,352.59 -
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274.55

205.91

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
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-68.64

-137.27

-205.91

-274.55

OHHIG8-C134-HSCEI

5,388.33

4,041.25

2,694.16

1,347.08

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

-1,347.08

-2,694.16

-4,041.25

-5,388.33

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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-274.55

OHHIG8-P134-HSCEI

5,388.33

4,041.25

2,694.16

1,347.08

O-OO 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

-1,347.08

-2,694.16

-4,041.25

-5,388.33 -

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

HCG8 HSCEI FUTURES FEB18
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DAY 2018-02-14
J|ZY 2018-02-13

Mt e A 0 0 0| ZHLH
Mt SreE |2 0 0 0 &e
g FtEH =4 0 0 0 ZLy
A R7t5H M= 11,306 0 11,306 ZtLf
= SIEH  AY 60,200 0 60,200 % Q|
= SF7t5dH M 0 56,094 -56,094 ALY
2. Q7| A|Ee & x
KR4101N30002-2018-03 R A 1| 200X| =M=
8,479.78
5,653.19
2,826.59
3
il 0.00 . . : . : . .
2{5 0.00 77.98 155.95 233.93 311.90 389.88 467.85 54583 623.80
-2,826.59
-5,653.19
-8,479.78
-11,306.38 -
74
KR4201N33129-2018-03 £312.5
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/.19
-2,734.38
-4,101.56
-5,468.75 -
717
3. ALIE|O 8 2ol R RS (HHE A0 A ) (Ero: 4 3t2l)
2.529E+11 UBCSFXCL INDEX_2 1,454
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 1454  -1454  -1454  -1454  -1454 1,454 1,454
-5.33% -969 -969 -969 -969 -969 -969 -969
-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% 969 969 969 969 969 969 969
8.00% 1454 1454 1454 1454 1454 1454 1,454
2.529E+11 UBCSFXCL INDEX_3 275
7| =Ate| HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-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 UBCSFXCL INDEX_4 157
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
. -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
267% 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| =Rkl MiEd

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_6 196

7| =Rkl MiEd
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 iEd
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% -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% 251 251 251 251 251 251 251
2.529E+11 UBCSFXC1 INDEX_8 465

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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
2.67% 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

7| =Rkl MiEd
74 -25.00%  -16.67% -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 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-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
Azl E s
724 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_12 471
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 471 471 471 471 471 471 471
-5.33% 314 314 314 314 314 314 314
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% 314 314 314 314 314 314 314
8.00% 471 471 471 471 471 471 471
KR4101N30(2018-03 R A I|200K| M2 902
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -902 -902 -902 -902 -902 -902 -902
-5.33% 601 -601 -601 -601 601 -601 601
-2.67% -301 -301 -301 -301 -301 -301 -301
0% 0 0 0 0 0 0 0
267% 301 301 301 301 301 301 301
5.33% 601 601 601 601 601 601 601
8.00% 902 902 902 902 902 902 902
KR4201N3312018-03 2312.5 1,862



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 765 745 720 691 658 621 580
-5.33% 693 654 610 563 512 459 404
-2.67% 526 466 403 340 275 209 142

0% 217 145 72 0 72 145 217
267% -256 -325 -394 464 534 -605 676
5.33% 876 928 984  -1,042  -1,103 1,165 11,229
8.00% 1,600  -1633  -1671  -1,713  -1,759 -1,809 11,862

KR4301N3312018-03 %310 1,197
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1152 -1156  -1160  -1167  -1175 11,186 1,197
-5.33% 655 667 681 698 716 735 755
267% 219 245 271 -298 -325 -353 -381

0% 93 62 31 0 31 62 93
267% 261 238 213 187 160 133 105
5.33% 325 314 300 284 267 247 227
8.00% 342 338 333 326 317 306 293

KR4301N3312018-03 %3125 353
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -343 -344 -345 346 -348 -350 -353
-5.33% 202 204 207 211 215 2220 225
-2.67% 73 79 86 92 -100 107 114

0% 26 17 9 0 9 17 26
2.67% 85 77 69 61 53 45 37
5.33% 110 106 101 96 90 84 77
8.00% 118 116 114 111 108 104 100
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Mt f715E SHM 0 0 0 RHLY
Mt NES A2 0 0 0 ZtQ|
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A FtEH =4 0 33,923 -33,923 EbL|
A4 X% AL 53,428 0 53,428 At 9|
2. Q7| A|He| & x
OESXG8-C3625-EURO STOXX 50
508.40
338.93
169.47
=
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
-169.47
-338.93
-508.40
-677.87
74
OESXG8-C3650-EURO STOXX 50
16,283.52
12,212.64

8,141.76




4,070.88
O-OO T T T T T T
0.00 91250 1,825.00 2,737.50 3,650.00.4,562.50 5,475.00 6,387.50 7,300.00
-4,070.88 \
-8,141.76 \
-12,212.64
-16,283.52
74
OESXG8-P3625-EURO STOXX 50
508.40
338.93
169.47
0.00 T T T T T T 1
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

-169.47 /
-338.93 /
-508.40

-677.87
e
OESXG8-P3650-EURO STOXX 50
16,283.52
12,212.64
8,141.76
4,070.88
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
-4,070.88
-8,141.76
-12,212.64
-16,283.52 -
7
VGHS8-EURO STOXX 50 MAR18
5,525.96
3,683.97
1,841.99
zi
;E 0.00 T T T d T T T 1
?{5 0.00 843.00 1,686.00 2,529.00,3,372.00 4,215.00 5,058.00 5,901.00 6,744.00
-1,841.99
-3,683.97
-5,525.96
-7,367.95 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 287
260105SQPXSG EURO Covered CALL STRATEGY 539
OESXG8-C3¢ EURO STOXX 50 54
OESXG8-C3¢ EURO STOXX 50 1,303
OESXG8-P3€ EURO STOXX 50 54
OESXG8-P3€ EURO STOXX 50 1,303
VGH8 EURO STOXX 50 MAR18 589

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F) GERL
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DAY 2018-02-14
J|ZY 2018-02-13

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,585 0 20,585 ZtL|

2. B7|AIHO| 2YRE

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

15,439.05
10,292.70
5,146.35
.un'a
il 0.00 . . . . . . .
?15 0.00  77.98 15595 233.93 41190 389.88 467.85 54583 623.80
-5,146.35
-10,292.70
-15,439.05
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