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0.00
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546.88

625.00

-371.09

-742.19

-1,113.28

-1,484.38 -
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DAY 2018-02-21
J|ZY 2018-02-20

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18

623.07

415.38

207.69

— 0-00 T T T 1 T T T
?{5 0.00 851.00 1,702.00 2,553.00,3,404.00 4,255.00 5,106.00 5,957.00 6,808.00

-207.69

-415.38

-623.07

-830.76 -
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DAY 2018-02-21
J|ZY 2018-02-20

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 13831 0 1,831 FLy

HCG8-HSCEI FUTURES FEB18

1,271.27
847.51
423.76
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,099.00 6,198.00 9,297.00,42,396.0015,495.0018,594.0021,693.0024,792.00
-423.76
-847.51
-1,271.27
-1,695.03 -
712
MHCGS8-MINI H-SHR IDX FU FEB18
135.76
101.82
67.88
33.94
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,099.00 6,198.00 9,297.00,42,396.0015,495.0018,594.0021,693.0024,792.00
-33.94




-67.88

-101.82
-135.76 -
77
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DAY 2018-02-21
J|ZY 2018-02-20

A7 {7153

K=
=]
ol S7tsd =M 0 1,121,059  -1,121,059 =Ly

KR4201N33103-2018-03 310

133,687.50

100,265.63

66,843.75

33,421.88

— 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

-33,421.88

-66,843.75

-100,265.63

-133,687.50

KR4201N33129-2018-03 &312.5

528,515.63

396,386.72

264,257.81

132,128.91

— 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

-132,128.91




-264,257.81

-396,386.72

-528,515.63

258,075.00

193,556.25

129,037.50

64,518.75

KR4301N33101-2018-03 3310

0.

-64,518.75

-129,037.50

-193,556.25

-258,075.00

150,585.94

100,390.63

50,195.31

0.00

-50,195.31

-100,390.63

-150,585.94

D0

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
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yd
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-200,781.25 -

3. AL 2 £ P EHSEINA NI ST (EHQ): Bt 2l)
KR4201N3312018-03 2310 8,850

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 3,638 3,573 3,490 3,391 3,277 3,150 3,011
-5.33% 3,315 3,164 2,999 2,822 2,635 2,441 2,240
2.67% 2,445 2,211 1,974 1,734 1,492 1,248 1,004
0% 756 505 253 0 -253 -507 761
2.67% 1,772 -1,963 2166  -2377  -2,594 2,818 3,045
5.33% 4901  -5007  -5133  -5275  -5431 5,599 5,777
8.00% 8339  -8383  -8444  -8523  -8617 8,727 8,850
KR4201N3312018-03 2312.5 33,265
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 12194 12,004 11,750 11432 11,055 10,623 10,143
-5.33% 11,296 10,806 10,250 9,639 8,981 8,285 7,557
2.67% 8,637 7,790 6,918 6,026 5,119 4,200 3,271
0% 3,027 2,018 1,009 0 -1,009 2,018 3,027
2.67% 5952  -6804  -7684  -8587  -9507  -10441 111,387
533%  -17,619  -18142  -18735  -19,385  -20,083 -20,821 -21,594
800%  -30,819  -31,059  -31,373  -31,756  -32204  -32709  -33,265
KR4301N3312018-03 %310 15,958

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -15705  -15717  -15739  -15773  -15820  -15882 -15,958
-5.33% 8902  -8993  -9107  -9241  -9,393 -9,562 -9,745
2.67% 2926  -3186  -3455  -3731  -4012 4,298 4,587
0% 914 612 307 0 -308 618 -929
2.67% 2,394 2,240 2,065 1871 1,662 1,439 1,205
5.33% 2,700 2,664 2,610 2,537 2,445 2,335 2,209
8.00% 2,733 2,728 2,719 2,702 2,675 2,637 2,586
KR4301N3312018-03 £312.5 13,127

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12,998  -13,002  -13011  -13,027  -13,051 13,084 -13,127
-5.33% 7693 -7737  -7,798  -7.873  -7,963 -8,067 -8,183
2.67% 2799  -2963  -3139  -3325  -3518 3,718 3,923
0% 738 492 246 0 246 492 738
2.67% 2,362 2,202 2,029 1,844 1,652 1,452 1,246



5.33%
8.00%

2,775 2,727 2,662 2,581
2,831 2,824 2,810 2,788

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

2,484
2,755

2,373
2,712
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A 7153 ME 4,769 0 4,769 EtL|
=4 27158 24 0 11,760 -11,760 EtLY

2. 7N He| &
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|
P

HCG8-HSCEI FUTURES FEB18

4,768.99

3,576.74

2,384.49

1,192.25

of 0.00 3,099.00 6,198.00 9,297.00,42,396.0015,495.0018,594.0021,693.0024,792.00

-1,192.25

-2,384.49

-3,576.74

-4,768.99 -

OHHIGS8-C132-HSCEI

271.70

203.77

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

-67.92

-135.85

-203.77

-271.70

5,608.18

4,206.14

2,804.09

1,402.05

-1,402.05

-2,804.09

-4,206.14

-5,608.18

OHHIG8-C134-HSCEI

.00  3,350.00 6,700.0010,050.0013,400.0016,750.0020,100.0023,450.0026,800.00

OHHIG8-P132-HSCEI

271.70

203.77

.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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OHHIG8-P134-HSCEI

5,608.18

4,206.14

2,804.09

1,402.05

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

-1,402.05

-2,804.09

-4,206.14

-5,608.18 -

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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ZA|Y  2018-02-21
J|Z=2  2018-02-20

Mot {7tsd M= 0 0 0 &Ly
A7 S 0 0 0 39l
A7 5 84 0 0 0 B
A FHEH M= 11,328 0 11,328 ZErLY
2 CHESTINPN-" 56,200 0 56,200 %9
A SF7t5dH M 0 56,094 -56,094 ZLY
2. 97| A1 "l 2ol E
KR4101N30002-2018-03 R A 1| 200X| =M=
8,496.09
5,664.06
2,832.03
=
il 0.00 . . : . : . .
2{5 000 7813 15625 23438 312.50 390.63 468.75 546.88 625.00
-2,832.03
-5,664.06
-8,496.09
-11,328.13 -
74
KR4201N33129-2018-03 -2-312.5
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/.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 1,445
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1445  -1445  -1445  -1445  -1,445 1,445 1,445
-5.33% -963 -963 -963 -963 -963 963 -963
-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% 963 963 963 963 963 963 963
8.00% 1445 1445 1445 1445 1445 1,445 1,445
2.529E+11 UBCSFXCL INDEX_3 273
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-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
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 UBCSFXCL INDEX 4 156
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  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
267% 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 UBCSFXCL INDEX_5 234

7| =Rkl MiEd

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 MiEd
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 iEd
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
2.67% 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

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -462 -462 -462 -462 -462 -462 -462
-5.33% -308 -308 -308 -308 -308 -308 -308
-2.67% -154 -154 -154 -154 -154 -154 -154
0% 0 0 0 0 0 0 0
2.67% 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_10 273

7| =Rkl MiEd
74 -25.00%  -16.67% -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
-2.67% -91 -91 -91 -91 -91 -91 -91
0% 0 0 0 0 0 0 0



267% 91 91 91 91 91 01 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
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-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
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -469 -469 -469 -469 -469 -469 -469
-5.33% 312 -312 312 -312 -312 312 -312
-2.67% -156 -156 -156 -156 -156 -156 -156
0% 0 0 0 0 0 0 0
267% 156 156 156 156 156 156 156
5.33% 312 312 312 312 312 312 312
8.00% 469 469 469 469 469 469 469
KR4101N30(2018-03 R A I|200K| =M 2 907
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -907 -907 -907 -907 -907 -907 -907
-5.33% -605 -605 -605 -605 -605 -605 -605
-2.67% -302 -302 -302 -302 -302 -302 -302
0% 0 0 0 0 0 0 0
267% 302 302 302 302 302 302 302
5.33% 605 605 605 605 605 605 605
8.00% 907 907 907 907 907 907 907
KR4201N3312018-03 2312.5 1,967
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 721 710 695 676 654 628 600
-5.33% 668 639 606 570 531 490 447
267% 511 461 409 356 303 248 193
0% 179 119 60 0 -60 119 -179
267% -352 -402 -454 -508 -562 617 673
5.33% 1,042 -1073  -1,108  -1,146  -1,187 -1,231 1,277
8.00% 1,822  -183  -185  -1,878  -1,904 -1,934 1,967
KR4301N3312018-03 £310 1,198



7| =Rl S

C

1 99% 4 E|+=F,10Y7|F)

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1179 -1,180  -1,182  -118%  -1,188 1,192 1,198
-5.33% 668 675 684 694 705 718 732
267% 220 -239 -259 -280 -301 -323 -344

0% 69 46 23 0 23 46 70
267% 180 168 155 140 125 108 90
5.33% 203 200 196 190 184 175 166
8.00% 205 205 204 203 201 198 194

KR4301N3312018-03 %3125 358
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -354 -354 -354 -355 -355 -356 -358
-5.33% 210 211 212 214 217 2220 223
-2.67% 76 -81 -85 91 -96 -101 -107

0% 20 13 7 0 7 13 -20
2.67% 64 60 55 50 45 40 34
5.33% 76 74 73 70 68 65 61
8.00% 77 77 77 76 75 74 72



DAY 2018-02-21
J|ZY 2018-02-20

7 2 CH &

Mt 7t5H M= 0 0 0
A e = B 0 0 0 &9
Mt FtEH =4 0 0 0Zu
Al NES At 0 0 0 g2l
= SIEH  ME | 7,443 0 7,443
el SIsdH A% 99,630 0 99,630 AtQ
A FtEH =4 0 31,410 -31,410 EtL|
=4 INES A2 53,137 0 53,137 &Q)
2. Q7|A| "l £l x
OESXH8-C3425-EURO STOXX 50
10,919.45
7,279.63
3,639.82
3
fvr 0.00 T T T L, T T T
3{5 0.00 856.25 1,712.50 2,568.75 3,425.00.4,281.25 5,137.50 5,993.75 6,850.00
-3,639.82
-7,279.63
-10,919.45
-14,559.26
7t
OESXH8-C3450-EURO STOXX 50
1,145.75
859.31

572.87




286.44

O'000.30 862.50 1,72|5.oo 2,58I7.50 3,450}04\3{2.50 5,17|5.oo 6,03I7.50 6,900.00
-286.44
-572.87 \
-859.31 \
-1,145.75
77
OESXH8-P3425-EURO STOXX 50
10,919.45
7,279.63
3,639.82
0.00 : : : : : : .
0.00  856.25 1,712.50 2,56%5.00 4,281.25 5,137.50 5,993.75 6,850.00
-3,639.82
-7,279.63 /
-10,919.45 /
-14,559.26
717
OESXH8-P3450-EURO STOXX 50
859.31
572.87
286.44
0.00 : : : - : : : .




zz 0.00 862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00
-286.44
-572.87
-859.31
-1,145.75 -
72
VGHS8-EURO STOXX 50 MAR18
5,581.89
3,721.26
1,860.63
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 851.00 1,702.00 2,553.00,3,404.00 4,255.00 5,106.00 5,957.00 6,808.00
-1,860.63
-3,721.26
-5,581.89
-7,442.53 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 230
260105SQPXSG EURO Covered CALL STRATEGY 430
OESXH8-C34EURO STOXX 50 1,165
OESXH8-C3<EURO STOXX 50 92
OESXH8-P3Z4EURO STOXX 50 1,165
OESXH8-P34EURO STOXX 50 92
VGHS8 EURO STOXX 50 MAR18 595

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F) GERL

o



2,251



DAY 2018-02-21
J|ZY 2018-02-20

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,625 0 20,625 ZHLY

2. B7|AIHO| 2YRE

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

20,625.00
15,468.75
10,312.50
5,156.25
=
il 0.00 . . . . . . .
?15 0.00 7813 15625 234.38 31250 390.63 468.75 546.88 625.00
-5,156.25
-10,312.50
-15,468.75
-20,625.00 -
7424
3. ALIZ|RE £ ZHF (X CHEA 0 A2 H) (TH:EHTERI)
_ o [ o z=5
KR4101N30( 2018-03 T AI|200X| &M 2 1,652
7| =KLt HEM
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,652 -1,652 -1,652 -1,652 -1,652 -1,652 -1,652
-5.33% -1,101 -1,101 -1,101 -1,101 -1,101 -1,101 -1,101
2.67% 551 551 551 551 -551 -551 551
0% 0 0 0 0 0 0 0
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