2018-03-08
2018-03-07
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Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B
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SAlY  2018-03-08
7|&4  2018-03-07

A7 {7153

A 7/t

1,477 0 1477 &uU

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

777.38

583.03

388.69

194.34

— O-OO T T T 1 T T T
or 0.00 77.74  155.48 233.21 7310.95 388.69 466.43 544.16 621.90

-194.34

-388.69

-583.03

-777.38 -

KR4101N60009-2018-06 2 A 1| 200X| =M=

699.75

524.81

349.88

174.94

— O-OO T T T 1 T T T
of 0.00 77.75  155.50 233.25 7311.00 388.75 466.50 544.25 622.00

-174.94




-349.88

-524.81

-699.75 -

3. L2 2 20 REHE(HITh2 Ao A3)

KR4101N30( 2018-03 R A H|200X| =M & 62
| | ES NN |
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -62 -62 62 62 -62 62 -62
-5.33% 41 41 41 41 41 41 41
-2.67% 21 21 21 21 21 21 21
0% 0 0 0 0 0 0 0
2.67% 21 21 21 21 21 21 21
5.33% 41 41 41 41 41 41 41
8.00% 62 62 62 62 62 62 62
KR4101N60(2018-06 HAI|200K| =4 & 56

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 56 56 56 56 56 56 56
-5.33% 37 37 37 37 37 37 37
-2.67% 19 19 19 19 19 19 19
0% 0 0 0 0 0 0 0
267% 19 19 19 19 19 19 19
5.33% 37 37 37 37 37 37 37
8.00% 56 56 56 56 56 56 56
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) W 2HR)



ZA|Y  2018-03-08
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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

VT PLTEE TEE USSP EOETEIE)
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YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



ZA|Y  2018-03-08
J|Z=Y  2018-03-07

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) (EH9l: B2l
SWCSI5000C A13+CSI5000|21S171208 405

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
404

o

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



SAlY  2018-03-08
7|&4  2018-03-07

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
818.91

614.18

409.45

204.73

— 0-00 T T T 1 T T T
?{5 0.00 839.25 1,678.50 2,517.75,3,357.00 4,196.25 5,035.50 5,874.75 6,714.00

-204.73

-409.45

-614.18

-818.91 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGH8 EURO STOXX 50 MAR18 66

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



SAlY  2018-03-08
7|&4  2018-03-07

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,826 0 1,826 FLA

HCH8-HSCEI FUTURES MAR18

1,691.20
1,268.40
845.60
422.80
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,050.50 6,101.00 9,151.50,42,202.0015,252.5018,303.0021,353.5024,404.00
-422.80
-845.60
-1,268.40
-1,691.20 -
712
MHCHS8-MINI H-SHR IDX FU MAR18
101.47
67.65
33.82
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,050.50 6,101.00 9,151.50,42,202.0015,252.5018,303.0021,353.5024,404.00
-33.82




-67.65

-101.47
-135.30 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCH8 HSCEI FUTURES MAR18 135
MHCH8 MINI H-SHR IDX FU MAR18 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

128



SAlY  2018-03-08
7|&4  2018-03-07

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 1

742
3. AUEIQE 2R EHE (A2 A0 AZH) (Ehg]- o))
KR4201N3312018-03 2310 10,190

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,036 1,036 1,036 1,036 1,036 1,036 1,036
-5.33% 1,036 1,036 1,036 1,036 1,036 1,035 1,034
2.67% 1,028 1,021 1,010 995 977 955 929
0% 183 123 61 0 62 124 186
2.67% 3035  -3037  -3041  -3047  -3,055 3,067 3,081
5.33% 6612 6612 6612 6612  -6612 6,612 6,613
800%  -10190  -10190  -10190  -10190  -10190  -10190  -10,190
KR4201N3312018-03 2312.5 37,797
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 2,001 2,001 2,001 2,001 2,001 2,001 2,001
-5.33% 2,001 2,001 2,001 2,001 2,001 2,000 2,000
2.67% 1,998 1,993 1,982 1,964 1,937 1,899 1,852
0% 708 475 239 0 240 482 725
2.67% 9776  -9815  -9870  -9940 -10026  -10127  -10,240
533%  -23765  -23765  -23,765  -23,766  -23,767 23,771 23,776
800%  -37,797  -37,797  -37,797  -37,797  -37,797 37,797 -37,797
KR4301N3312018-03 %310 19,207

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -19207  -19207  -19207  -19207  -19,207 19207  -19,207
533%  -12,300 -12,300  -12300  -12300  -12300  -12300  -12,300
2.67% 5393 5394  -5395  -5398  -5402 5,409 5,419
0% 218 147 74 0 75 151 227
2.67% 564 564 564 563 563 561 559
5.33% 564 564 564 564 564 564 564
8.00% 564 564 564 564 564 564 564
KR4301N3312018-03 £312.5 15,601

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -15601  -15601  -15601  -15601  -15601 15,601 -15,601
533%  -10270  -10270  -10270  -10270  -10270  -10270  -10270
2.67% 4939  -4939  -4939  -4940  -4,940 4,941 4,942
0% 162 109 55 0 56 114 172
2.67% 1,264 1,263 1,261 1,258 1,253 1,246 1,236



5.33%
8.00%

1,264 1,264 1,264 1,264
1,264 1,264 1,264 1,264

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

1,264
1,264

1,264
1,264

1,264
1,264



SAlY  2018-03-08
7|&4  2018-03-07

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,511 0 4,511 EhL|
=A 27158 24 0 10,700 -10,700 EtLY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

4,510.88

3,383.16

2,255.44

1,127.72

of 0.00 3,050.50 6,101.00 9,151.50,42,202.0015,252.5018,303.0021,353.5024,404.00
-1,127.72

-2,255.44

-3,383.16

-4,510.88 -

OHHIH8-C126-HSCEI

4,127.16

3,095.37

2,063.58

1,031.79

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




r

-1,031.79

-2,063.58

-3,095.37

-4,127.16

1,222.86

917.15

611.43

305.72

-611.43

-917.15

-1,222.86

4,127.16

3,095.37

2,063.58

1,031.79

-1,031.79

-2,063.58

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




-3,095.37 |

4,127.16 -
7424
OHHIH8-P128-HSCEI
1,222.86
917.15
611.43
305.72
7
T 000 : : : . : : : .
e 0.00  3,200.00 6,400.00 9,600.0047,800.0016,000.0019,200.0022,400.0025,600.00
1305.72
611.43
917.15
11,222.86 -
7424
3. ALl AR EHE @A UL (erelaat)
HCHS HSCEI FUTURES MAR18 361
OHHIH8-C1: HSCEI 330
OHHIH8-C1: HSCEI 98
OHHIH8-P1 HSCEI 330
OHHIH8-P1Z HSCEI 98
4. TPUAES| AITHE MO B A(VaR : 9% 2| S F,1027|) (EH 3l 42t)



SAlY  2018-03-08
7|&4  2018-03-07

At AR 0K ==(1)

M I3 ME 5,244 5,230 13 EHLy
Al QB A 0 0 0 x|
Al QItEH  8M 0 0 0 ALY
= S7=d ME 10,495 0 10,495 ZrLY
=2 SIEH  AY 56,200 0 56,200 & 2|
el 27158 =4 0 55,313 -55,313 ALY

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

5,286.15

3,964.61

2,643.08

1,321.54

— 0-00 T T T d T T T
or 0.00 77.74  155.48 233.21 7310.95 388.69 466.43 544.16 621.90

-1,321.54

-2,643.08

-3,964.61

-5,286.15 -

KR4101N60009-2018-06 2 A 1| 200X| =M=

5,209.25

3,906.94

2,604.63

1,302.31



= /
=
;’ 0-00 T T T T T T
2|IJ- 0.00 77.75 155.50 233.25 11.00 388.75 466.50 544.25 622.00
-1,302.31 /
-2,604.63 /
-3,906.94
-5,209.25
717
KR4201N33129-2018-03 2312.5
30,468.75
22,851.56
15,234.38
7,617.19
=
=
;’ O-OO T T T T T T 1
2|IJ- 0.00 78.13 156.25 234.38 3125 390.63 468.75 546.88 625.00
-7,617.19 \
-15,234.38 \
-22,851.56 \
-30,468.75
7%
KR4301N33101-2018-03 310
19,375.00
14,531.25
9,687.50
4,843.75
=
=
;’ O-OO T T T T T T 1
2|IJ- 0.00 77.50 155.00 232.50 10.00 387.50 465.00 542.50 620.00




-4,843./5 /,
-9,687.50 /
-14,531.25
-19,375.00
77
KR4301N33127-2018-03 %312.5
5,468.75
4,101.56
2,734.38
1,367.19
=
;E 0-00 T T T T T T
%5 0.00 78.13 156.25 234%12'.50 390.63 468.75 546.88
-1,367.19 /
-2,734.38 /
-4,101.56
-5,468.75
77
3. ALI2|2E =0 A XHF (X|CH =4 o A=) BHEER])
2.529E+11 UBCSFXC1 INDEX_2 1,447
| ZE=XFLARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,447 1,447 1447 1447 -1447 -1,447 -1,447
-533% -965 -965 -965 -965 -965 -965 -965
267% 482 482 482 482 482 482 482
0% 0 0 0 0 0 0 0
267% 482 482 482 482 482 482 482
5.33% 965 965 965 965 965 965 965
8.00% 1447 1447 1447 1447 1447 1,447 1,447
2.529E+11 UBCSFXC1 INDEX_3 274
| ZEXpARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%



-8.00% -274 -274 -274 -274 -274 -274 -274
-5.33% -183 -183 -183 -183 -183 -183 -183
-2.67% -91 -91 -91 -91 -91 -91 -91
0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_4 156

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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
2.67% 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 UBCSFXC1 INDEX_5 235

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -235 -235 -235 -235 -235 -235 -235
-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% 235 235 235 235 235 235 235
2.529E+11 UBCSFXC1 INDEX_6 196

7| =Rkl BiEd
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% -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% 196 196 196 196 196 196 196
2.529E+11 UBCSFXC1 INDEX_7 250

7| =Rkl MiEd
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



267% 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 8 463
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -463 -463 -463 -463 -463 -463 -463
-5.33% -309 -309 -309 -309 -309 -309 -309
267% -154 -154 -154 -154 154 -154 -154
0% 0 0 0 0 0 0 0
267% 154 154 154 154 154 154 154
5.33% 309 309 309 309 309 309 309
8.00% 463 463 463 463 463 463 463
2.529E+11 UBCSFXC1 INDEX_10 274
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 274 274 274 274 274 274 274
-5.33% -183 -183 -183 -183 -183 -183 -183
267% 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% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 626
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 626 626 -626 -626 -626 626 -626
-5.33% 417 417 417 417 417 417 417
-2.67% -209 -209 -209 -209 -209 -209 -209
0% 0 0 0 0 0 0 0
267% 209 209 209 209 209 209 209
5.33% 417 417 417 417 417 417 417
8.00% 626 626 626 626 626 626 626
2.529E+11 UBCSFXC1 INDEX_12 469
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -469 -469 -469 -469 -469 -469 -469
-5.33% -313 -313 313 313 313 313 -313
-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% 313 313 313 313 313 313 313
8.00% 469 469 469 469 469 469 469
KR4101N30(2018-03 R A I|200K| =M 2 423



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% -423 423 423 423 423 423 423
-5.33% 282 282 1282 282 282 282 282
267% 141 141 141 141 141 141 -141

0% 0 0 0 0 0 0 0
267% 141 141 141 141 141 141 141
5.33% 282 282 282 282 282 282 282
8.00% 423 423 423 423 423 423 423

KR4101N60( 2018-06 T A II|200X| 4= A1 2 417
Azl E s

724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 417 417 417 417 417 417 417
-5.33% 278 278 278 278 278 278 278
-2.67% -139 -139 -139 -139 -139 -139 -139

0% 0 0 0 0 0 0 0
2.67% 139 139 139 139 139 139 139
5.33% 278 278 278 278 278 278 278
8.00% 417 417 417 417 417 417 417

KR4201N3312018-03 23125 2,179
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 115 115 115 115 115 115 115
-5.33% 115 115 115 115 115 115 115
267% 115 115 114 113 112 110 107

0% 41 27 14 0 14 28 42
2.67% 564 -566 569 573 578 584 -590
5.33% 1370 -1370  -1370  -1370  -1,370 -1,370 1,371
8.00% 2179 2179 2179 2179  -2,179 2,179 2,179

KR4301N3312018-03 %310 1,442
Azl E s

7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1442 1442 1442 1442 1442 1,442 11,442
-5.33% 923 923 923 923 923 923 923
-2.67% -405 -405 405 405 -406 406 -407

0% 16 11 6 0 6 11 17
267% 42 42 42 42 42 42 42
5.33% 42 42 42 42 42 42 42
8.00% 42 42 42 42 42 42 42

KR4301N3312018-03 %3125 425
=T e

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 425 425 425 425 425 425 425
-5.33% 280 280 -280 -280 280 280 280



-135 -135 -135 -135 -135 -135 -135

-2.67%

0%
2.67%
5.33%
8.00%

34
34
34

34
34
34

34
34
34

34
34
34

34
34
34

34
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34
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SAlY  2018-03-08
7|&4  2018-03-07

7 2 CH &

Mt L7I15H ME 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME | 7,184 0 7,184
A4 S A 99,603 0 99,603 A9
A FtEH =4 0 30,946 -30,946 EtL|
A NS AL 53,122 0 53,122 %9
2. Q7| A|He| & x
OESXH8-C3425-EURO STOXX 50
10,745.60
7,163.73
3,581.87
=
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
-3,581.87
-7,163.73
-10,745.60
-14,327.46
7t
OESXH8-C3450-EURO STOXX 50
1,145.40
859.05

572.70




286.35

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
-286.35
-572.70 \
-859.05 \
-1,145.40
7}
OESXH8-P3425-EURO STOXX 50
10,745.60
7,163.73
3,581.87
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
-3,581.87
-7,163.73 /
-10,745.60 /
-14,327.46
77
OESXH8-P3450-EURO STOXX 50
859.05
572.70
286.35
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
-286.35
-572.70
-859.05
-1,145.40 -
72
VGHS8-EURO STOXX 50 MAR18
7,184.22
5,388.17
3,592.11
1,796.06
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 839.25 1,678.50 2,517.75,3,357.00 4,196.25 5,035.50 5,874.75 6,714.00
-1,796.06
-3,592.11
-5,388.17
-7,184.22 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 245
260105SQPXSG EURO Covered CALL STRATEGY 459
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