2018-02-27
2018-02-26

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAY  2018-02-27
2018-02-26

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,509 0 1,509 FLy
- WINHe| 2o Rz
KR4101N30002-2018-03 R A 1| 200X| =M=
1,131.45
754.30
377.15
3
T 000 . . . . : . :
?{5 0.00 79.40 158.80 238.20 ”317.60 397.00 476.40 555.80 635.20
-377.15
-754.30
-1,131.45
-1,508.60 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 5l
KR4101N30(2018-03 I AL|200K|=M = 121
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -121 -121 -121 -121 -121 -121 -121
-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% 121 121 121 121 121 121 121



ol

7|1¥)

ol
=

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



DAY 2018-02-27
7|=2  2018-02-26

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

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2S180222 1,122

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

411

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



DAY 2018-02-27
7|=2  2018-02-26

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. ALEI2E 29 P EHS @ 2 LY TY) (EH9: 4Bt
SWCSI5000C A13+CSI5000|21S171208 403

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

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
399

o

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



DAY 2018-02-27
J|ZY 2018-02-26

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
839.52

629.64

419.76

209.88

— 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
-209.88

-419.76

-629.64

-839.52 -

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

o



DAY 2018-02-27
J|ZY 2018-02-26

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1922 0 1,922 FLy

HCH8-HSCEI FUTURES MAR18

1,779.70
1,334.78
889.85
444.93
=
=
:;E 0-00 T T T 1 T T T
2{5 0.00 3,212.00 6,424.00 9,636.00,47,848.0016,060.0019,272.0022,484.0025,696.00
-444.93
-889.85
-1,334.78
-1,779.70 -
74
MHCHS-MINI H-SHR IDX FU MAR18
142.36
106.77
71.18
35.59
=
=
:;E 0-00 T T T 1 T T T
2{5 0.00 3,212.00 6,424.00 9,636.00,47,848.0016,060.0019,272.0022,484.0025,696.00
-35.59




-71.18

-106.77
-142.36 -
7t
3. AlL{E| '8 20 TRV E (T2 A0 A2 ) () orel)
HCHS8 HSCEI FUTURES MAR18 142
MHCH8 MINI H-SHR IDX FU MAR18 11
4. THYAEO| A|THE MO AZAH(VaR : 99%A 2|4 F, 102 7| F) () orel)

132



DAY 2018-02-27
J|ZY 2018-02-26

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. AUEIQE 2R EHE (A2 A0 AZH) (Ehg]- o))
KR4201N3312018-03 2310 9,920

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 4,243 4198 4,140 4,070 3,988 3,895 3,793
-5.33% 3,898 3,768 3,629 3,481 3,327 3,168 3,005
2.67% 2,763 2,567 2,372 2,176 1,980 1,784 1,588
0% 496 337 171 0 175 -353 534
2.67% 2651  -2724 2813  -2914  -3027 3,149 3,280
5.33% 6183  -6203 6234  -6276  -6,330 -6,395 6,471
8.00% 9814  -9817  -985  -987  -9,857 9,884 29,920
KR4201N3312018-03 2312.5 37,655
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 13955 13840 13,678 13469 13215 12,918 12,582
-5.33% 13,087 12,681 12226 11,730 11,200 10,641 10,060
2.67% 9,745 9,013 8,273 7,528 6,779 6,026 5,270
0% 2,170 1,458 734 0 741 1,489 2,241
2.67% 9333 9724 -10169  -10658  -11186  -11,745 12,331
533%  -22887  -23014 23192  -23,420  -23,697 24020  -24,384
800%  -37,064  -37,090  -37138  -37215  -37,325 137,471 -37,655
KR4301N3312018-03 %310 14,456

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -14367  -14369  -14375  -14385  -14,401 14,425 14,456
5.33% 7424 7488 7567 7660 7,766 7,883 -8,010
2.67% 1,812 2,026 2241 2456  -2,671 2,886 3,102
0% 375 264 138 0 -148 -305 -470
2.67% 628 618 600 572 535 486 426
5.33% 635 635 634 633 629 622 611
8.00% 635 635 635 635 635 635 634
KR4301N3312018-03 £312.5 12,364

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12329  -12330  -12331  -12335  -12,341 12350  -12,364
-5.33% 6921  -6945  -6979  -7,024  -7,079 7,143 7,216
2.67% 2090  -2233  -2380  -2530  -2,683 2,838 12,994
0% 400 273 139 0 144 291 441
2.67% 835 815 785 746 696 637 568



814
851

830
853

853 851 848 841
854 854

854

854
854

5.33%
8.00%

854

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 9% 4+F,10



DAY 2018-02-27
J|ZY 2018-02-26

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,763 0 4,763 Kt
=4 27158 24 0 11,390 -11,390 AtLY

2. 7N He| &

12
|
P

HCG8-HSCEI FUTURES FEB18

4,762.69

3,572.02

2,381.34

1,190.67

of 0.00 3,210.00 6,420.00 9,630.00,42,840.0016,050.0019,260.0022,470.0025,680.00

-1,190.67

-2,381.34

-3,572.02

-4,762.69 -

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

-67.91

-135.83

-203.74

-271.66

OHHIG8-C134-HSCEI

5,423.52

4,067.64

2,711.76

1,355.88

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

-1,355.88

-2,711.76

-4,067.64

-5,423.52

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



ol
=
I

%F

<

-203.74 |

-271.66

OHHIG8-P134-HSCEI

5,423.52

4,067.64

2,711.76

1,355.88

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

-1,355.88

-2,711.76

-4,067.64

-5,423.52 -

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)

434



ZA|Y  2018-02-27
J|Z=2  2018-02-26

M {7tsd M= 0 0 0 &Ly
M7 QIIEY g 0 0 0 %ol
A7 e 0 0 0 B
A FHEH M= 11,513 0 11,513 kLY
2 CHESTINPN-" 56,200 0 56,200 %9
=7 ftzd M 0 56,094 -56,094 ELY
2. 97| A1 "l 2ol E
KR4101N30002-2018-03 R A 1| 200X| =M=
11,513.00
8,634.75
5,756.50
2,878.25
o
il 0.00 . . : . : . .
?{5 0.00 79.40 158.80 238.20 .~317.60 397.00 476.40 555.80 635.20
-2,878.25
-5,756.50
-8,634.75
-11,513.00 -
7t
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/.19

-2,734.38

-4,101.56

-5,468.75 -

3. ALE|E 2R zHFEI &L Y=d) e akRl)
2.529E+11 UBCSFXCL INDEX_2 1,461

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1461  -1461  -1461  -1461  -146l 1,461 1,461
-5.33% -974 -974 974 974 974 974 974
-2.67% 487 -487 487 487 487 487 487
0% 0 0 0 0 0 0 0
2.67% 487 487 487 487 487 487 487
5.33% 974 974 974 974 974 974 974
8.00% 1461 1461 1461 1461 146l 1,461 1,461
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% -132 -132 -132 -132 -132 -132 -132
-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% 132 132 132 132 132 132 132
8.00% 197 197 197 197 197 197 197
2.529E+11 UBCSFXC1 INDEX_7 253

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -253 -253 -253 -253 -253 -253 -253
-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% 253 253 253 253 253 253 253
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% -312 -312 -312 -312 -312 -312 -312
-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% 312 312 312 312 312 312 312
8.00% 467 467 467 467 467 467 467
2.529E+11 UBCSFXC1 INDEX_10 276

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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 UBCSFXC1 INDEX_11 632
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -632 632 -632 -632 632 632 -632
-5.33% 421 421 421 421 421 421 421
267% 211 211 211 211 211 211 211
0% 0 0 0 0 0 0 0
267% 211 211 211 211 211 211 211
5.33% 421 421 421 421 421 421 421
8.00% 632 632 632 632 632 632 632
2.529E+11 UBCSFXC1 INDEX_12 474
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 474 474 474 474 474 474 474
-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% 474 474 474 474 474 474 474
KR4101N30(2018-03 R A I|200K| =M 2 920
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -920 -920 -920 -920 -920 -920 -920
-5.33% 614 614 614 614 614 614 614
-2.67% -307 -307 -307 -307 -307 -307 -307
0% 0 0 0 0 0 0 0
267% 307 307 307 307 307 307 307
5.33% 614 614 614 614 614 614 614
8.00% 920 920 920 920 920 920 920
KR4201N3312018-03 2312.5 2,226
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 825 818 809 796 781 764 744
-5.33% 774 750 723 694 662 629 595
-2.67% 576 533 489 445 401 356 312
0% 128 86 43 0 44 -88 1132
267% -552 -575 -601 -630 -661 -694 729
5.33% 1353 -1361  -1371  -1,385  -1401 -1,420 1,442
8.00% 2192  -2193  -2196  -2200  -2,207 2,216 2,226
KR4301N3312018-03 £310 1,085



7| =Rl S

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,079  -1,079  -1,079  -1,080  -1,081 -1,083 -1,085
-5.33% 557 562 568 575 583 592 601
267% 136 152 168 184 201 217 233

0% 28 20 10 0 11 23 35
267% 47 46 45 43 40 36 32
5.33% 48 48 48 47 47 47 46
8.00% 48 48 48 48 48 48 48

KR4301N3312018-03 %3125 337
Azl E s

7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -336 -336 -336 -336 -336 -336 -337
-5.33% -189 -189 -190 191 193 195 197
-2.67% 57 -61 65 -69 73 77 -82

0% 11 7 4 0 4 8 12
267% 23 22 21 20 19 17 15
5.33% 23 23 23 23 23 23 22
8.00% 23 23 23 23 23 23 23

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



DAY 2018-02-27
J|ZY 2018-02-26

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= Qs ME | 9,299 0 9,299
= SI=AH  AY 99,214 0 99,214 A9
A FtEH =4 0 34,816 -34,816 EtL
= NES A2t 52,915 0 52,915 At Q)
2. Q7| A|He| & x
OESXH8-C3425-EURO STOXX 50
12,097.59
8,065.06
4,032.53
=
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
-4,032.53
-8,065.06
-12,097.59
-16,130.12
7t
OESXH8-C3450-EURO STOXX 50
1,277.92
958.44

638.96




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

319.48
=
=]
il 0.00
%5 0.00
-319.48
-638.96
-958.44
-1,277.92
16,130.12
12,097.59
8,065.06
4,032.53
=

=]

;F 0.00

[o]

4! 0
-4,032.53
-8,065.06

-12,097.59
-16,130.12
1,277.92
958.44
638.96
319.48
=
=]
1) 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
-319.48
-638.96
-958.44
-1,277.92 -
72
VGHS8-EURO STOXX 50 MAR18
9,299.10
6,974.33
4,649.55
2,324.78
=
;E 0.00 T T T 1 T T T 1
?{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
-2,324.78
-4,649.55
-6,974.33
-9,299.10 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 211
260105SQPXSG EURO Covered CALL STRATEGY 396
OESXH8-C34EURO STOXX 50 1,290
OESXH8-C3<EURO STOXX 50 102
OESXH8-P3Z4EURO STOXX 50 1,290
OESXH8-P34EURO STOXX 50 102
VGHS8 EURO STOXX 50 MAR18 744
4. THYATEO| A& MO A2 (VaR : 99% 42|+ 5,102 7| F) (EFS: s atel)



2,441



DAY 2018-02-27
J|ZY 2018-02-26

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,803 0 20,803 ZtLH

2. B7|AIHO| 2YRE

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

15,602.10
10,401.40
5,200.70
=
il 0.00 . . : . : . .
e 0.00  79.40 158.80 23820 31760 397.00 476.40 555.80 635.20
5,200.70
110,401.40
15,602.10
-20,802.80 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 1 zzal
KR4101N30( 2018-03 BAL|200K| %A 2 1,663
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1663 -1,663  -1663  -1663  -1663 -1,663 11,663
-5.33% 1109 -1,109  -1109  -1,109  -1,109 -1,109 -1,109
-2.67% -554 -554 554 -554 -554 554 -554
0% 0 0 0 0 0 0 0
2.67% 554 554 554 554 554 554 554
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