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SAlY  2018-02-26
2018-02-23

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,508 0 1,508 Ly
- WINHe| 2o Rz
KR4101N30002-2018-03 R A 1| 200X| =M=
1,130.92
753.94
376.97
3
T 000 . . . . : . :
?{5 0.00 79.36  158.73 238.09 317.45 396.81 476.18 555.54 634.90
-376.97
-753.94
-1,130.92
-1,507.89 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ qonl
KR4101N30(2018-03 I AL|200K|=M = 120
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -120 -120 -120 -120 -120 -120 -120
-5.33% -80 -80 -80 -80 -80 -80 -80
-2.67% -40 -40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 80 80 80 80 80 80 80
8.00% 120 120 120 120 120 120 120
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DAY 2018-02-26
7|2 2018-02-23

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

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 13,869 0 13,869 9|

2. B7|AIHO| 2YRE
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DAY 2018-02-26
7|2 2018-02-23

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

VL EEESIEE TEIE T ESTURYE ST EOETEIE)
SWCSI5000C A18HCSI5000|21S171208 393

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

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
390

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



DAY 2018-02-26
J|ZY 2018-02-23

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
839.39

629.54

419.69

209.85

— 0-00 T T T 1 T T T
or 0.00 859.50 1,719.00 2,578.50,3,438.00 4,297.50 5,157.00 6,016.50 6,876.00

A
-209.85

-419.69

-629.54

-839.39 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 67

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t
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DAY 2018-02-26
J|ZY 2018-02-23

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,905 0 1,905 FLy

HCH8-HSCEI FUTURES MAR18

1,763.48
1,322.61
881.74
440.87
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,182.25 6,364.50 9,546.75,42,729.0015,911.2519,093.5022,275.7525,458.00
-440.87
-881.74
-1,322.61
-1,763.48 -
712
MHCHS8-MINI H-SHR IDX FU MAR18
141.04
105.78
70.52
35.26
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,182.25 6,364.50 9,546.75,42,729.0015,911.2519,093.5022,275.7525,458.00
-35.26




-70.52

-105.78
-141.04 -
7t
3. AlL{E| '8 20 TRV E (T2 A0 A2 ) () orel)
HCHS8 HSCEI FUTURES MAR18 141
MHCH8 MINI H-SHR IDX FU MAR18 11
4. THYAEO| A|THE MO AZAH(VaR : 99%A 2|4 F, 102 7| F) () orel)

135



DAY 2018-02-26
J|ZY 2018-02-23

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

yd

yd

d



-200,781.25 -

3. AL 2 £ P EHSEINA NI ST (EHQ): Bt 2l)
KR4201N3312018-03 2310 9,642

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 4,348 4,281 4197 4,099 3,988 3,865 3,733
-5.33% 3,924 3,766 3,597 3421 3,239 3,051 2,859
2.67% 2,762 2,539 2,316 2,092 1,868 1,644 1,420
0% 605 408 206 0 -209 421 635
2.67% 2386 2499 2627  -2769  -2,921 3,083 3,253
5.33% 5824  -587  -5926  -6001  -6,089 6,191 6,304
8.00% 9420  -9432  -9452  -9482  -9,524 9,577 19,642
KR4201N3312018-03 2312.5 36,543
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 14576 14384 14131 13822 13,460 13,050 12,597
5.33% 13420 12902 12332 11,720 11,073 10,399 9,700
2.67% 9,859 9,021 8,173 7,320 6,462 5,600 4,735
0% 2,564 1,718 862 0 -868 -1,739 2,614
2.67% 8322  -8875  -9480  -10127  -10,809 11,520 -12,254
533%  -21,414 21656 21,964  -22334  -22,759 23234  -23,753
800%  -35398  -35472  -35588  -35752  -35966  -36230  -36,543
KR4301N3312018-03 %310 14,537

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -14350  -14359  -14374  -14398  -14,433 14479 -14,537
-5.33% 7492 -7587  -7,700 7,829  -7,972 8,127 8,293
2.67% 1,975 2223 2473 2724  -2976 3,228 3,480
0% 544 375 193 0 202 411 626
2.67% 1,020 987 939 876 797 703 596
5.33% 1,052 1,050 1,045 1,036 1,020 996 963
8.00% 1,053 1,053 1,053 1,052 1,050 1,047 1,040
KR4301N3312018-03 £312.5 12,312

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12,227 12229  -12235  -12245  -12260  -12,283 12,312
-5.33% 6858  -6901  -6958  -7,027  -7,109 7,201 7,303
2.67% 2138  -2306  -2480  -2658  -2,838 3,021 3,206
0% 521 352 178 0 -182 -366 552
2.67% 1,197 1,149 1,087 1,011 923 823 714



5.33%
8.00%

1,261 1,257 1,248 1,234
1,264 1,263 1,263 1,262

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

1,212
1,259

1,182
1,253



DAY 2018-02-26
J|ZY 2018-02-23

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4718 0 4,718 EtL|
=4 27158 24 0 11,450 -11,450 AtLY

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

4,718.23

3,538.68

2,359.12

1,179.56

of 0.00 3,180.50 6,361.00 9,541.50,42,722.0015,902.5019,083.0022,263.5025,444.00

-1,179.56

-2,359.12

-3,538.68

-4,718.23 -

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

-68.27

-136.54

-204.81

-273.08

5,451.98

4,088.98

2,725.99

1,362.99

-1,362.99

-2,725.99

-4,088.98

-5,451.98

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

273.08

204.81

.00

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

pd

d



ol
=
I

%F

<

-204.81 |

-273.08

OHHIG8-P134-HSCEI

5,451.98

4,088.98

2,725.99

1,362.99

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

-1,362.99

-2,725.99

-4,088.98

-5,451.98 -

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

4. it YFo| o= oY= H(VaR : 99% 42| +F,10U7|F)
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DAY 2018-02-26
J|ZY 2018-02-23

M {7153 MHdE 0 0 0 ELY
M {7153 2% 0 0 0 &e|
At f715E SHM 0 0 0 &
A FHEH M= 11,508 0 11,508 =tLf
2 CHESTINPN-" 56,200 0 56,200 %9
= SF7t5dH M 0 56,094 -56,094 ALY
2. Q7| A|Ee & x
KR4101N30002-2018-03 R A 1| 200X| =M=
11,507.56
8,630.67
5,753.78
2,876.89
=
il 0.00 . . : . : . .
2{5 0.00  79.36 158.73 238.09 .7317.45 396.81 476.18 555.54 634.90
-2,876.89
-5,753.78
-8,630.67
-11,507.56 -
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 1,456
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-800%  -1456  -1456  -1456  -1456  -1456 -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| =Ate| HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-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| =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| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%



-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 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_8 466

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 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_10 275

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 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



267% 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
Azl E 5
7} 2 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
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% 420 420 420 420 420 420 420
8.00% 630 630 630 630 630 630 630
2.529E+11 UBCSFXC1 INDEX_12 472
Azl E s
724 2500% -1667%  -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
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 R A I|200K| =M 2 919
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 919 919 -919 -919 -919 -919 919
-5.33% 612 612 612 612 612 612 612
-2.67% -306 -306 -306 -306 -306 -306 -306
0% 0 0 0 0 0 0 0
267% 306 306 306 306 306 306 306
5.33% 612 612 612 612 612 612 612
8.00% 919 919 919 919 919 919 919
KR4201N3312018-03 2312.5 2,161
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 862 850 836 817 796 772 745
-5.33% 794 763 729 693 655 615 574
-2.67% 583 533 483 433 382 331 280
0% 152 102 51 0 51 -103 -155
267% -492 525 -561 -599 -639 -681 725
5.33% 1266 -1280  -1299  -1321  -1,346 1,374 -1,404
8.00% 2093  -2097  -2104  -2114  -2127 2,142 2,161
KR4301N3312018-03 £310 1,091



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,077 -1,078  -1,079  -1,081  -1,084 1,087 -1,091
-5.33% 562 570 578 588 -599 610 623
267% -148 167 186 205 223 242 261

0% 41 28 14 0 15 31 47
267% 77 74 71 66 60 53 45
5.33% 79 79 78 78 77 75 72
8.00% 79 79 79 79 79 79 78

KR4301N3312018-03 %3125 335
Azl E s

7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -333 -333 -333 -334 -334 -335 -335
-5.33% 187 -188 -190 191 194 196 -199
-2.67% 58 -63 68 72 77 82 87

0% 14 10 5 0 5 10 15
2.67% 33 31 30 28 25 22 19
5.33% 34 34 34 34 33 32 31
8.00% 34 34 34 34 34 34 34

4. TIPS Eo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) =i ak-2l)



Al 2018-02-26
7|2 2018-02-23

74{ef Ch A
Mt 7t5H M= 0 0 0
A LA h B 0 0 0 &
g f715E SHM 0 0 0 RHLY
Al NES Ag 0 0 0 ZtQ|
=7 Qs ME 9,298 0 9,298
A4 SIsdH A% 99,469 0 99,469 A9
A FtEH =4 0 34,906 34,906 EtL|
A NES A2t 53,051 0 53,051 &9
2. Q7|A| "l £l x
OESXH8-C3425-EURO STOXX 50
12,128.68
8,085.79
4,042.89
3
fvr 0.00 T T T L, T T T
?{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
-4,042.89
-8,085.79
-12,128.68
-16,171.58
7t
OESXH8-C3450-EURO STOXX 50
1,281.21
960.90

640.60




862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,90

0.00

N

N

OESXH8-P3425-EURO STOXX 50

.00

856.25 1,712.50 2,568.75,3,425.00 4,281.25 5,137.50 5,993.75 6,850.00

OESXH8-P3450-EURO STOXX 50

320.30
=
=]
il 0.00
%5 0.00
-320.30
-640.60
-960.90
-1,281.21
16,171.58
12,128.68
8,085.79
4,042.89
=

=]

;F 0.00

[o]

4! 0
-4,042.89
-8,085.79

-12,128.68
-16,171.58
1,281.21
960.90
640.60
320.30
=
=]
1) 0.00




35 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
-320.30
-640.60
-960.90
-1,281.21 -
74
VGHS-EURO STOXX 50 MAR18
6,973.79
4,649.19
2,324.60
o
;E 0.00 T T T 1 T T T 1
2{5 0.00 859.50 1,719.00 2,578.50,3,438.00 4,297.50 5,157.00 6,016.50 6,876.00
-2,324.60
-4,649.19
-6,973.79
-9,298.38 -
74
3. AU E £ EHS (XA AZAH) (TH|:H OHR)
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 212
260105SQPXSG EURO Covered CALL STRATEGY 397
OESXH8-C3<EURO STOXX 50 1,294
OESXH8-C3<EURO STOXX 50 102
OESXH8-P34EURO STOXX 50 1,294
OESXH8-P3£EURO STOXX 50 102
VGH8 EURO STOXX 50 MAR18 744
4. TP Eo| Ao dZH(VaR : 99% L E|+=F,10Y7|E) (TH|-HEHR)



2,443



DAY 2018-02-26
J|ZY 2018-02-23

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,793 0 20,793 ZLY

2. B7|AIHO| 2YRE

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

20,792.98
15,594.73
10,396.49
5,198.24
.un'a
T 000 . . . . . . .
e 000 7936 15873 23809 31745 396.81 47618 55554 634.90
5,198.24
10,396.49
15,594.73
20,792.98
7t4
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o= 1 ERO
KR4101N30(2018-03 T AT 200K| 42 1,660
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1660  -1660  -1660  -1660  -1,660 -1,660 -1,660
-533%  -1,107  -1107  -1107  -1107  -1107 -1,107 -1,107
-2.67% -553 -553 553 553 553 553 -553
0% 0 0 0 0 0 0 0
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