2018-03-09
2018-03-08

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2018-03-09
2018-03-08

Mt {715 dH M= 784 0 784 ELY
ol {5 H M= 1,495 0 1,495 FUf
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,495.06
1,121.30
747.53
373.77
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.69 157.38 236.06 .7314.75 393.44 472.13 550.81 629.50
-373.77
-747.53
-1,121.30
-1,495.06 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ qonl
KR4101N60(2018-06 A L|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



ol

7|1¥)

ol
=

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



ZAlY  2018-03-09
J|Z=  2018-03-08

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)
SWMXWOO( A SHMXWO 0]2S180222 1,110

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

414

o

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



DAY 2018-03-09
J|Z  2018-03-08

2.

*

SMARTESZE2E S A CSI500AHEH
AHtzH
Heflchy AziaH Of=~(1)
Al x| 2 AL} 0 0 0 &2
g x| 4 Agt 5,132 0 5,132 Xt
Q7| AHe| 292
SWCSI5000017-A13tCsI5000| 25180308
5,131.74
3,848.80
2,565.87
1,282.93
=
T 000 . . . . . . .
?{5 000 025 051 076 101 126 152 177  2.02
-1,282.93
-2,565.87
-3,848.80
-5,131.74 -
7}
3. AlLIE| R AR EHS @A A4 (k) 4t )
SWCSI50000 Al S+CSI5000| 215180308 409
UL 2|A3 HWEO| A2 FHO| o{2{Z0| A0 CHEX| 7t AHE2E}S
4. THEAHE | ZITi& A0 ALZ (VAR : 99%AZI4E,1047|F) (chgl:ar )
409

B|A3 WEO| A

F 30 ofHZ0| A0 HEXIZF ALEEIAS



DAY 2018-03-09
J|Z  2018-03-08

e I
I Q5 Ao

VGHS8-EURO STOXX 50 MAR18
823.98

617.99

411.99

206.00

— 0-00 T T T 1 T T T
?{5 0.00 844.25 1,688.50 2,532.75,3,377.00 4,221.25 5,065.50 5,909.75 6,754.00

-206.00

-411.99

-617.99

-823.98 -

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



DAY 2018-03-09
J|Z  2018-03-08

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,850 0 1,850 FLy

HCH8-HSCEI FUTURES MAR18

1,284.53
856.36
428.18
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,089.75 6,179.50 9,269.25,42,359.0015,448.7518,538.5021,628.2524,718.00
-428.18
-856.36
-1,284.53
-1,712.71 -
712
MHCHS8-MINI H-SHR IDX FU MAR18
102.78
68.52
34.26
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,089.75 6,179.50 9,269.25_42,359.0015,448.7518,538.5021,628.2524,718.00
-34.26




-68.52

-102.78
-137.04 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCHS8 HSCEI FUTURES MAR18 137
MHCHS8 MINI H-SHR IDX FU MAR18 11
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

129



DAY 2018-03-09
J|Z  2018-03-08

=(2) =ZX|M8(1-2)

Mt {7ted =M 0 190,963 -190,963 EfLY
ol S7tsd =M 0 187,750 -187,750 AftLj

KR4201N43128-2018-04 £312.5

156,250.00

117,187.50

78,125.00

39,062.50

— O-OO T T T L T T T
o 0.00 78.13 156.25 234.38 312.50\,_.390.63 468.75 546.88 625.00

-39,062.50

-78,125.00

-117,187.50

-156,250.00

KR4201N43151-2018-04 2315

31,500.00

23,625.00

15,750.00

7,875.00

— O-OO T T T L T T T
of 0.00 78.75 157.50 236.25 315.00%_393.75 472.50 551.25 630.00

-7,875.00




-15,750.00

-23,625.00

-31,500.00

3. ALtE[2E P HE (F &0 dEH) k)
KR4201N4312018-04 23125 9,930
| 7| ZERRMS| A |

e 2500% -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 5270 5060 4822 4561 4,282 3,986 3677
-5.33% 4557 4235 3897 3547 3188 2,820 2,446
-2.67% 3269 2863 2454 2043 1629 1214 798
0% 1,284 856 428 0 428 857 1,286
267%  -1402  -1784 2175 2573 -2976 3,384 3,796
533% 4676 4969  -5284 5617  -5965 6,325 6,695
800%  -8370  -8565  -8791 9045  -9321 9,617 9,930
KR4201N4312018-04 2315 1,920

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 953 916 874 827 775 720 662
-5.33% 835 777 714 648 580 509 437
-2.67% 614 536 457 377 296 214 132
0% 259 173 86 0 86 173 -259
2.67% 237 318 -400 483 567 651 736
5.33% -859 -924 993 1065  -1,139 1,215 1,293
800%  -1575  -1620  -1672  -1728  -1789 1,853 11,920
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) W 2HR)



2018-03-09
2018-03-08

N o

MY >
ne me

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,568 0 4,568 EtL]
=A 27158 24 0 10,711 -10,711 AfLY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

4,567.59

3,425.69

2,283.79

1,141.90

of 0.00 3,089.75 6,179.50 9,269.25,2,359.0015,448.7518,538.5021,628.2524,718.00
-1,141.90

-2,283.79

-3,425.69

-4,567.59 -

OHHIH8-C126-HSCEI

4,131.39

3,098.54

2,065.69

1,032.85

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




r

-1,032.85

-2,065.69

-3,098.54

-4,131.39

1,224.12

918.09

612.06

306.03

-612.06

-918.09

-1,224.12

4,131.39

3,098.54

2,065.69

1,032.85

-1,032.85

-2,065.69

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




-3,098.54 |

-4,131.39 -

1,224.12

<

-306.03

-612.06

-918.09

-1,224.12 -

918.09

612.06

306.03

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)

331
98



DAY 2018-03-09
J|Z  2018-03-08

74{ef Ch A O ==(1) O =(2)
Mt 7t5H M= 5327 0 5,327 ZLf
A e = B 0 0 0 &9
A 7153 ME 10,623 0 10,623 ALK
A FHEH 2 56,200 0 56,200 %t Q|
2. Q7|A| -l £l ix
KR4101N60009-2018-06 :?'_ﬁrq 200I| -’,‘-tl =
10,622.81
7,967.11
5,311.41
2,655.70
o3
:;E 0.00 T T T ( T T T
?{5 0.00 78.69 157.38 236.06 7314.75 393.44 472.13 550.81 629.50
-2,655.70
-5,311.41
-7,967.11
-10,622.81 -
74
3. ALIE2|RE £ EZHF(X|CHE= Ao A=) (TH-EHTER)
2.529E+11 UBCSFXC1 INDEX 2 1,447
7| EXHHo| S
7+ -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,447 -1,447 -1,447 -1,447 -1,447 -1,447 -1,447
-5.33% -964 -964 -964 -964 -964 -964 -964
-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% 964 964 964 964 964 964 964
8.00% 1447 1447 1447 1447 1447 1447 1447
2.529E+11 UBCSFXCL INDEX_3 274

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 274 -274 274 274 274 274 274
-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
2.67% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
. 8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXCL INDEX 4 156

7| =RHte| HE S
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
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 UBCSFXCL INDEX_5 235

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  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 UBCSFXCL INDEX_6 196

7| =Rt HE Y
7424 . 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -196 195 196 196 196 196 -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 UBCSFXCL INDEX_7 250



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 250 250 2250 -250 2250 2250 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 8 463
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 463 463 463 463 463 463 463
-5.33% -309 -309 -309 -309 -309 -309 -309
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% 309 309 309 309 309 309 309
8.00% 463 463 463 463 463 463 463

2.529E+11 UBCSFXC1 INDEX_10 274
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 274 274 274 274 274 274 274
-5.33% -182 -182 1182 182 182 1182 182
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% 182 182 182 182 182 182 182
8.00% 274 274 274 274 274 274 274

2.529E+11 UBCSFXC1 INDEX_11 626
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 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
2.67% 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
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-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

2.67% 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
KR4101N60(2018-06 A AIL|200K| =M= 850

| J| A RpArO| S |

742 -2500%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -850 -850 -850 -850 -850 -850 -850
-5.33% -567 -567 -567 -567 -567 -567 -567
-2.67% -283 -283 -283 -283 -283 -283 -283

0% 0 0 0 0 0 0 0

2.67% 283 283 283 283 283 283 283
5.33% 567 567 567 567 567 567 567
8.00% 850 850 850 850 850 850 850

4. TP Eo| T &0 AMZH(VaR : 99% L E|+=F,10Y7|E) L))
1



DAY 2018-03-09
J|Z  2018-03-08

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M FtsdH A 0 0 0 %&e
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME | 7,229 0 7,229
= SI=AH  AY 99,533 0 99,533 A9
A FtEH =4 0 30,925 -30,925 EtL|
= NES A9 53,085 0 53,085 A Q)
2. QH7|A| ™ol &9 x
OESXH8-C3425-EURO STOXX 50
10,738.31
7,158.88
3,579.44
=
f.-‘r 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
-3,579.44
-7,158.88
-10,738.31
-14,317.75
74
OESXH8-C3450-EURO STOXX 50
1,144.62
858.47

572.31




286.16

0.00 T T T T T T
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
-286.16 \
-572.31 \
-858.47
-1,144.62
7H4
OESXH8-P3425-EURO STOXX 50
10,738.31
7,158.88
3,579.44
O-OO T T T T T T 1
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
-3,579.44 /
-7,158.88 /
-10,738.31
-14,317.75
73
OESXH8-P3450-EURO STOXX 50
1,144.62
858.47
57231
286.16
0.00 T T T D o T T T 1




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
-286.16
-572.31
-858.47
-1,144.62 -
72
VGHS8-EURO STOXX 50 MAR18
5,421.53
3,614.35
1,807.18
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 844.25 1,688.50 2,532.75,3,377.00 4,221.25 5,065.50 5,909.75 6,754.00
-1,807.18
-3,614.35
-5,421.53
-7,228.70 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 225
260105SQPXSG EURO Covered CALL STRATEGY 422
OESXH8-C34EURO STOXX 50 1,145
OESXH8-C3<EURO STOXX 50 92
OESXH8-P3Z4EURO STOXX 50 1,145
OESXH8-P34EURO STOXX 50 92
VGHS8 EURO STOXX 50 MAR18 578
4. THYATEO| A& MO A2 (VaR : 99% 42|+ 5,102 7| F) (EFS: s atel)



2,206



DAY 2018-03-09
J|Z  2018-03-08

ot

ETFADIEY H 2| X| S ET 28

Hefohe AHel e «=IZXX|M(1-2)
At w158 M= 10,262 0 10,262 Rty
A FtEH M= 20,616 0 20,616 ALK

2. B7|AIHO| 2YRE

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

20,616.13
15,462.09
10,308.06
5,154.03
.un'a
T 000 . . . . . . .
e 000 7869 15738 2360631475 39344 47213 55081 629.50
5,154.03
-10,308.06
15,462.09
20,616.13 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N60( 2018-06 AT 200K| =412 1,649
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1649  -1649  -1649  -1649  -1,649 -1,649 1,649
533%  -1100  -1100  -1100  -1100  -1,100 -1,100 -1,100
-2.67% -550 -550 -550 -550 -550 -550 -550
0% 0 0 0 0 0 0 0
2.67% 550 550 550 550 550 550 550
5.33% 1100 1100 1100 1100 1,100 1,100 1,100

8.00% 1,649 1,649 1,649 1,649 1,649 1,649 1,649



7|1¥)

ol
=

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



DAY 2018-03-09
J|Z  2018-03-08

ot

ETFADIEY H 2| X| S EF2HH9

e I
I Q5 Ao

= 548 0 548 EHLY
= 1,023 0 1,023 U

TR E S

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

1,022.94
767.20
511.47
255.73
=
T 000 . . . . . . .
?{5 0.00 78.69 157.38 236.06 ~314.75 393.44 472.13 550.81 629.50
-255.73
-511.47
-767.20
-1,022.94 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I on
KR4101N60( 2018-06 T AIL|200K| M= 82
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -82 -82 -82 -82 -82 -82 -82
-5.33% -55 -55 -55 -55 -55 -55 -55
-2.67% -27 -27 -27 -27 -27 -27 -27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 55 55 55 55 55 55 55

8.00% 82 82 82 82 82 82 82



ol

7|1¥)

ol
=

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



SAlY  2018-03-09
2018-03-08

ETFA O} E 3| B 2] X| =

H
ra
_H'J_I-
o2t
(=
o

7 2 CH &

Al FtEH M= 862 0 862 ALY
ol {5 H M= 1,652 0 1,652 FLy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,652.44
1,239.33
826.22
413.11
3
T 000 . . . . : . :
?{5 0.00 78.69 157.38 236.06 .~314.75 393.44 472.13 550.81 629.50
-413.11
-826.22
-1,239.33
-1,652.44 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
T =
KR4101N60(2018-06 A L|200K|=M = 132
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -132 -132 -132 -132 -132 -132 -132
-5.33% -88 -88 -88 -88 -88 -88 -88
-2.67% -44 -44 -44 -44 -44 -44 -44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 88 88 88 88 88 88 88
8.00% 132 132 132 132 132 132 132



ol

7|1¥)

ol
=

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



DAY 2018-03-09
J|Z  2018-03-08

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1841 0 1,841 FLY

2. Oh7|A| R 201X

KR4111N40000-2018-04 A HXP7IEH M E

1,380.38
920.25
460.13
=
T 000 . . : . : : :
2{5 0.00 613,500.00227,00010840,50020€64, 00080067, 50080681,00040204, 50040808, 000.00
-460.12
-920.25
-1,380.38
-1,840.50 -
717
3. AlLtE| 8 2 FEHE (R hE 04T ) CERHE)
=
KR4111N40( 2018-04 AFMMAIH M S 148
7| =Xtk HEH
7424 2500% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -148 -148 -148 -148 -148 -148 -148
-5.33% 98 98 98 98 98 98 98
-2.67% -49 -49 49 49 -49 49 -49
0% 0 0 0 0 0 0 0
267% 49 49 49 49 49 49 49
5.33% 98 98 98 98 98 98 98

8.00% 148 148 148 148 148 148 148



ol

7|1¥)

ol
=

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

178



N o

MY >
ne me

2018-03-09
2018-03-08

Of| L X| Q1 A F 2] A &2 (XY H - T

e
[=]
=

)

T eithe  Aelad™
Mot M= F7t5H 0 0 0
Mt {7tsd M= 0 0 0
el M= FtEH 723 0 723
= {7t5d M= 3,238 589 2,649
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