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DAY 2018-03-06
J|Z  2018-03-05

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,446 0 1,446 FUy
2. B7|AHe| &7 E
KR4101N30002-2018-03 R A 1| 200X| =M=
1,084.25
722.83
361.42
3
T 000 . . . . : . :
?{5 0.00 76.09 152.18 228.26 .7304.35 380.44 456.53 532.61 608.70
-361.42
-722.83
-1,084.25
-1,445.66 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N30(2018-03 I AL|200K|=M = 116
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-5.33% =77 -77 -77 -77 -77 -77 -77
-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% 77 77 77 77 77 77 77
8.00% 116 116 116 116 116 116 116
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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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ZA|Y  2018-03-06
J|Z=  2018-03-05

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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000|21S171208 404

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

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
403

o

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



DAY 2018-03-06
J|Z  2018-03-05

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
810.54

607.91

405.27

202.64

— 0-00 T T T 1 T T T
or 0.00 831.00 1,662.00 2,493.00,3,324.00 4,155.00 4,986.00 5,817.00 6,648.00

A
-202.64

-405.27

-607.91

-810.54 -

VT PLTEE TETE S PYEL) LT
VGH8 EURO STOXX 50 MAR18 65
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DAY 2018-03-06
J|Z  2018-03-05

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,802 0 1,802 FLA

HCH8-HSCEI FUTURES MAR18

1,668.40
1,251.30
834.20
417.10
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,010.25 6,020.50 9,030.75,4#2,041.0015,051.2518,061.5021,071.7524,082.00
-417.10
-834.20
-1,251.30
-1,668.40 -
712
MHCHS8-MINI H-SHR IDX FU MAR18
100.13
66.76
33.38
=l
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,010.25 6,020.50 9,030.75,42,041.0015,051.2518,061.5021,071.7524,082.00
-33.38




-66.76

-100.13
-133.51 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCHS8 HSCEI FUTURES MAR18 133
MHCHS8 MINI H-SHR IDX FU MAR18 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

125



DAY 2018-03-06
J|Z  2018-03-05

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. A|Lt2| 2

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%

7| Z=Xpete] HEd

0% 8.33%

498 498
496 493
442 415

0 -91
-1,539 -1,648
-4,317 -4,369
-7,685 -7,695

7| Z=Xpete] HE Y

0% 8.33%

1,121 1,121
1,118 1,113
1,023 959
0 -282
-4,475 -4,927
-14,057  -14,340
-26814  -26,888

7| Z=Xpete] HE Y

0% 8.33%

-19,893 -19,893
-13,132 -13,132
-6,380 -6,389
0 -97

3,965 3,827
4,850 4,821
4,898 4,897

7| Z=Xpete] HEd

H EYTTHS @A A YIY)
KR4201N3312018-03 =310

-25.00%  -16.67% -8.33%

499 499 499

498 498 498

490 480 464

249 171 88

-1,220 -1,325 -1,432

-4,209 -4,237 -4,274

-7,673 -7,675 -7,678
KR4201N3312018-03 =312.5

-25.00%  -16.67% -8.33%

1,121 1,121 1,121

1,121 1,121 1,120

1,112 1,096 1,068

693 491 259

-3,120 -3,572 -4,024

-13,369 -13,568 -13,799

-26,707 -26,726 -26,761

KR4301N3312018-03 %310

-25.00%  -16.67% -8.33%

-19,893 -19,893 -19,893

-13,132 -13,132 -13,132

-6,372 -6,373 -6,375

239 169 89

4,359 4,231 4,100

4,893 4,885 4,871

4,898 4,898 4,898
KR4301N3312018-03 %3125

-25.00%  -16.67% -8.33%

-15,534 -15,534 -15,534

-10,316 -10,316 -10,316

-5,098 -5,099 -5,099

91 69 38

4,198 4,079 3,959

0% 8.33%

-15,534 -15,534
-10,316 -10,316
-5,100 -5,102
0 -45

3,840 3,721

16.67%
498
488
381

-185
-1,758
-4,426
-7,709

16.67%
1121
1,104
876
-582
-5,378
-14,642

-26,984

16.67%
-19,893
-13,133
-6,402
-200
3,687
4,785
4,895

16.67%
-15,534
-10,316
-5,106
-97
3,602

-282
-1,868
-4,489
-7,728
27,103

25.00%
1,120
1,089

771
-899
-5,830
-14,962
-27,103
19,893

25.00%
-19,893
-13,133
-6,419
-309
3,545
4,741
4,891
15,534

25.00%
-15,534
-10,316
-5,112
-155
3,483



5.33%
8.00%

5,180 5,159 5129 5,092
5,205 5,205 5,205 5,203

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

5,048
5,200

4,997
5,196

4,940
5,189



2018-03-06
2018-03-05

N o

MY >
ne me

T&
At w158 M= 0 0 0 &
At s15H =M 0 0 0 ALY
= Rt5H  ME 4,448 0 4,448 EUY
=A 27158 24 0 10,832 -10,832 ALY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

4,448.11

3,336.09

2,224.06

1,112.03

of 0.00 3,010.25 6,020.50 9,030.75,42,041.0015,051.2518,061.5021,071.7524,082.00

-1,112.03

-2,224.06

-3,336.09

-4,448.11 -

OHHIH8-C126-HSCEI

3,133.47

2,088.98

1,044.49

= 0.00 . -
or 0.00 3,150.00 6,300.00 9,450.0012,600.0015,750.0018,900.0022,050.0025,200.00




r

-1,044.49

-2,088.98

-3,133.47

-4,177.96

1,237.91

928.44

618.96

309.48

-309.48

-618.96

-928.44

-1,237.91

3,133.47

2,088.98

1,044.49

-1,044.49

-2,088.98

OHHIH8-C128-HSCEI

.00  3,200.00 6,400.00 9,600.0012,800.0016,000.0019,200.0022,400.0025,600.00

OHHIH8-P126-HSCEI

.00  3,150.00 6,300.00 9,450.00,42,600.0015,750.0018,900.0022,050.0025,200.00

yd

d




-3,133.47 |

-4,177.96 -

1,237.91

<

-309.48

-618.96

-928.44

-1,237.91 -

928.44

618.96

309.48

OHHIH8-P128-HSCEI

0-00 T T T T

1

0.00 3,200.00 6,400.00 9,600.00,42,800.0016,000.0019,200.0022,400.0025,600.00

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

HCH8 HSCEI FUTURES MAR18
OHHIH8-C1. HSCEI
OHHIH8-C1. HSCEI
OHHIH8-P1Z HSCEI
OHHIH8-P1Z HSCEI

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)



DAY 2018-03-06
J|Z  2018-03-05

Mot {7tsd M= 0 0 0 &Ly
M FtsdH A 0 0 0 %&e
M7 5 84 0 0 0 B
A {753 M= 10,272 0 10,272 #uy
=2 SIEH  AY 56,200 0 56,200 & 2|
el {7tsd =M 0 55,313 -55,313 ALY
2. g7|NHe| &R
KR4101N30002-2018-03 R A 1| 200X| =M=
10,271.81
7,703.86
5,135.91
2,567.95
=
il 0.00 . . : . : . .
?{5 0.00 76.09 152.18 22826 30435 380.44 45653 532.61 608.70
-2,567.95
-5,135.91
-7,703.86
-10,271.81 -
74
KR4201N33129-2018-03 £312.5
30,468.75
22,851.56
15,234.38
7,617.19




0.

D0

78.13  156.25 234.38 625

.00

3125 390.63 468.75 546.88

-7,617.19

N

-15,234.38

N

-22,851.56

-30,468.75

KR4301N33101-2018-03 5310

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

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 1,459
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1459  -1459  -1459  -1459  -1459 1,459 1,459
-5.33% 973 973 973 973 973 973 973
-2.67% 486 -486 486 486 486 486 486
0% 0 0 0 0 0 0 0
267% 486 486 486 486 486 486 486
5.33% 973 973 973 973 973 973 973
8.00% 1459 1459 1459 1459 1459 1,459 1,459
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% -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_8 467

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% -311 -311 -311 -311 -311 -311 -311
-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% 311 311 311 311 311 311 311
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_11 631
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -631 -631 -631 -631 -631 -631 -631
-5.33% 421 421 421 421 421 421 421
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% 421 421 421 421 421 421 421
8.00% 631 631 631 631 631 631 631
2.529E+11 UBCSFXC1 INDEX_12 473
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -473 473 473 473 473 473 473
-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% 473 473 473 473 473 473 473
KR4101N30(2018-03 R A I|200K| =M 2 822
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -822 822 822 822 822 822 822
-5.33% 548 548 548 548 548 -548 548
267% 274 274 274 274 274 274 274
0% 0 0 0 0 0 0 0
267% 274 274 274 274 274 274 274
5.33% 548 548 548 548 548 548 548
8.00% 822 822 822 822 822 822 822
KR4201N3312018-03 2312.5 1,562
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 65 65 65 65 65 65 65
-5.33% 65 65 65 64 64 64 63
-2.67% 64 63 62 59 55 50 44
0% 40 28 15 0 16 34 52
267% -180 -206 -232 -258 -284 -310 -336
5.33% 771 782 795 -810 -827 -844 -863
8.00% 1,540  -1541  -1543  -1546  -1,550 -1,556 -1,562
KR4301N3312018-03 £310 1,493



7| =Rl S

C

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1493 -1493  -1493  -1493  -1493 11,493 11,493
-5.33% 986 986 986 986 986 986 986
267% 478 478 479 479 480 481 482

0% 18 13 7 0 7 15 23
2.67% 327 318 308 298 287 277 266
5.33% 367 367 366 364 362 359 356
8.00% 368 368 368 368 368 367 367

KR4301N3312018-03 %3125 423
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -423 423 423 423 423 423 423
-5.33% 281 281 281 281 281 281 281
-2.67% -139 -139 -139 -139 -139 -139 -139

0% 2 2 1 0 1 3 4
267% 114 111 108 105 101 08 95
5.33% 141 141 140 139 137 136 135
8.00% 142 142 142 142 142 142 141

4. TIPS Eo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) CrO[:HHDFR)



Al 2018-03-06
7|&=«  2018-03-05

7 2 CH &

Mt FtEH M= 0 0 0
M7 LA h B 0 0 0 &
Mt FtEH =4 0 0 0 &Ly
Al NES oL 0 0 0 &e|
= SIEH  ME | 8,980 0 8,980
A4 S A 99,652 0 99,652 A9
A FtEH =4 0 34,969 -34,969 EtL|
A4 X% AL 53,149 0 53,149 %t 9|
2. Q7| A|He| & x
OESXH8-C3425-EURO STOXX 50
12,150.63
8,100.42
4,050.21
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
-4,050.21
-8,100.42
-12,150.63
-16,200.84
7t
OESXH8-C3450-EURO STOXX 50
1,283.52
962.64

641.76




320.88

O‘000.30 862.50 1,72|5.oo 2,58I7.50 3,450}0%2.50 5,17|5.oo 6,03I7.50 6,900.00
-320.88
-641.76 \
-962.64 \
-1,283.52
7
OESXH8-P3425-EURO STOXX 50
12,150.63
8,100.42
4,050.21
0.00 : : : : : : .
0.00 85625 1,712.50 2,56%5.00 4,281.25 5,137.50 5,993.75 6,850.00
-4,050.21
-8,100.42 /
-12,150.63 /
-16,200.84
77
OESXH8-P3450-EURO STOXX 50
962.64
641.76
320.88
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
-320.88
-641.76
-962.64
-1,283.52 -
73
VGHS8-EURO STOXX 50 MAR18
8,980.28
6,735.21
4,490.14
2,245.07
&l
;E 0.00 T T T d T T T 1
?{5 0.00 831.00 1,662.00 2,493.00,3,324.00 4,155.00 4,986.00 5,817.00 6,648.00
-2,245.07
-4,490.14
-6,735.21
-8,980.28 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 288
260105SQPXSG EURO Covered CALL STRATEGY 540
OESXH8-C34EURO STOXX 50 1,296
OESXH8-C34EURO STOXX 50 103
OESXH8-P34EURO STOXX 50 1,296
OESXH8-P3Z£EURO STOXX 50 103
VGH8 EURO STOXX 50 MAR18 718

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:

JE
ra
[Ho



2,611



DAY 2018-03-06
J|Z  2018-03-05

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 19,935 0 19,935 ALY

2. B7|AIHO| 2YRE

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

14,951.19
9,967.46
4,983.73
=
il 0.00 . . : . : . .
e 0.00 7609 15218 228.26 30435 380.44 456.53 532.61 608.70
4,983.73
9,967.46
114,951.19
119,934.93 -
7424
3. ALZI SR EHE Mol Aol (ero et
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