2018-03-12

oll

Al

Ho

2018-03-09

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2018-03-12
2018-03-09

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,512 0 1,512 Fuj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,511.69
1,133.77
755.84
377.92
3
T 000 . . . . . . .
?{5 0.00 79.56  159.13 238.69 7318.25 397.81 477.38 556.94 636.50
-377.92
-755.84
-1,133.77
-1,511.69 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ 5l
KR4101N60(2018-06 A L|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
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SWCSI5000C £13+HCSI5000| 21S180308 415

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
414

o

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



DAY 2018-03-12
J|Z  2018-03-09
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VGHS8-EURO STOXX 50 MAR18
833.90

625.43

416.95

208.48

— 0-00 T T T 1 T T T
or 0.00 853.75 1,707.50 2,561.25,3,415.00 4,268.75 5,122.50 5,976.25 6,830.00

A
-208.48

-416.95

-625.43

-833.90 -
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VGH8 EURO STOXX 50 MAR18 67
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DAY 2018-03-12
J|Z  2018-03-09

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,860 0 1,860 FLA

HCH8-HSCEI FUTURES MAR18

1,722.13
1,291.60
861.07
430.53
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,106.75 6,213.50 9,320.25,42,427.0015,533.7518,640.5021,747.2524,8%4.00
-430.53
-861.07
-1,291.60
-1,722.13 -
712
MHCHS8-MINI H-SHR IDX FU MAR18
103.34
68.90
34.45
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,106.75 6,213.50 9,320.25,42,427.0015,533.7518,640.5021,747.2524,854.00
-34.45




-68.90

-103.34
-137.79 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCHS8 HSCEI FUTURES MAR18 138
MHCHS8 MINI H-SHR IDX FU MAR18 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

130



DAY 2018-03-12
J|Z  2018-03-09

0K ==(1) =(2) =ZX|M8(1-2)

Al FtEH =24 60,667 1,010,537 -949,870 ALy
ol 27158 =4 0 1,117,500  -1,117,500 =LY

KR4201N43128-2018-04 £312.5

93,750.00

70,312.50

46,875.00

23,437.50

— 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

-23,437.50

-46,875.00

-70,312.50

-93,750.00

KR4201N43151-2018-04 315

574,875.00

431,156.25

287,437.50

143,718.75

— O-OO T T T L T T T
of 0.00 78.75 157.50 236.25 315.00%_.393.75 47250 551.25 630.00

-143,718.75




-287,437.50

-431,156.25
-574,875.00
z
|
KR4301N43159-2018-04 3315
448,875.00
336,656.25
224,437.50
112,218.75
&
;E O-OO T T d T T T 1
2|5 0.00 78.75 157.50 236.25 _,315.00 393.75 47250 551.25 630.00
-112,218.75
-224,437.50
-336,656.25
-448,875.00 -
74
3. AlLbE| @ £ FXHE(E 2 Mo A 2 ) CEE)
KR4201N4312018-04 2312.5 6237
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3507 3368 3213 3046 2870 2,685 2,494
-5.33% 2992 2786 2574 2357 2135 1911 1,683
-2.67% 2088 1842 1595 1348 1101 853 606
0% 737 493 247 0 -248 496 745
267% 1034  -1239  -1451  -1671  -1895 2,124 2,356
533%  -3135  -3281 3442  -3617  -3,803 -3,997 4,200
800%  -5453 5542 5651 5777  -5918 6,072 6,237
KR4201N4312018-04 2315 36,792
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 19373 18630 17787 16861 15867 14814 13713




-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%

16,774
12,006
4,594
-5,455
-17,687
-31,438

15,620
10,546
3,065
-6,801
-18,695
-32,090

14,409
9,075
1,533

-8,184

-19,790
-32,857

KR4301N4312018-04 =315

-25.00%

-25,881
-14,386
-4,580
2,021
5,195
6,226
6,448

-16.67%
-25,963
-14,687

-5,178
1,351
4,753
6,047
6,402

13,154
7,596

0
-9,595
-20,953
-33,724

11,865
6,110
-1,535
-11,028
-22,173
-34,677

7| Z=Xpete] HEd

-8.33%
-26,081
-15,035

-5,791
677
4,273
5,818
6,326

0%
-26,239
-15,423

-6,415
0
3,762
5,542

6,216

1 99% M E|+F, 10U 7| F)

8.33%
-26,436
-15,845

-7,047

-678
3,226
5,223
6,070

10,547
4,620
-3,070
-12,479
-23,440
-35,703

16.67%
-26,670
-16,296
-7,685
-1,359
2,669
4,865
5,886

9,206
3,125
-4,606
-13,944
-24,744
-36,792
26,938

25.00%
-26,938
-16,771
-8,329
-2,040
2,095
4,473
5,666
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J|Z  2018-03-09

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,593 0 4,593 EtL|
=A 27158 24 0 10,697 -10,697 AtLY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

4,592.72

3,444.54

2,296.36

1,148.18

of 0.00 3,106.75 6,213.50 9,320.25,42,427.0015,533.7518,640.5021,747.2524,854.00

-1,148.18

-2,296.36

-3,444.54

-4,592.72 -

OHHIH8-C126-HSCEI

4,125.95

3,094.46

2,062.97

1,031.49

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




r

-1,031.49

-2,062.97

-3,094.46

-4,125.95

916.88

611.25

305.63

-305.63

-611.25

-916.88

-1,222.50

3,094.46

2,062.97

1,031.49

-1,031.49

-2,062.97

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
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-3,094.46 |

4,125.95 -
7424
OHHIH8-P128-HSCEI
916.88
611.25
305.63
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
1305.63
611.25
916.88
11,222.50 -
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HCH8 HSCEI FUTURES MAR18
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DAY 2018-03-12
J|Z  2018-03-09

Al FtEH M= 0 0 0 ZHLY
7 Rl i B = 0 0 0 &9
A 158 =M 0 57,059 -57,059 ZtL|
= S7=d ME 10,741 0 10,741 =LY
=7 SIEH  AY . 56200 0 56,200 % 9|
A FtEH =24 0 56,033 -56,033 ALY

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

10,740.94
8,055.70
5,370.47
2,685.23
=
il 0.00 . . : . : . .
e 0.00  79.56 159.13 238.69 31825 397.81 477.38 55694 636.50
2,685.23
5,370.47
8,055.70
110,740.94 -
7424
KR4201N43151-2018-04 2315
30,870.00
23,152.50
15,435.00
7,717.50




ol
=
I

%F

A

O-OO T T T T T T
000 7875 15750 236.25 315.00% 393.75 472.50 551.25 630.00
-7,717.50 \
-15,435.00 \
-23,152.50
-30,870.00
74
KR4301N43126-2018-04 E£312.5
4,687.50
3,515.63
2,343.75
1,171.88
0.00 T T T T T T 1
000 7813 15625 23438 31250 390.63 468.75 546.88 625.00
-1,171.88 /
-2,343.75 /
-3,515.63
-4,687.50
74
KR4301N43159-2018-04 315
20,475.00
15,356.25
10,237.50
5,118.75
O-OO T T T T T T 1
000 7875 15750 236.25_7315.00 393.75 472.50 551.25 630.00




-5,118./5
-10,237.50
-15,356.25
-20,475.00 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,445
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1445  -1445  -1445  -1445  -1,445 1,445 1,445
-5.33% -963 -963 -963 -963 -963 963 -963
-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% 963 963 963 963 963 963 963
8.00% 1445 1445 1445 1445 1445 1,445 1,445
2.529E+11 UBCSFXCL INDEX_3 273
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 273 273 273 273 273 273 273
-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
267% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 273 273 273 273 273 273 273
2.529E+11 UBCSFXCL INDEX 4 156
7| Z=Xpeke] HEE
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
267% 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_5 234

7| =Rkl MiEd

74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%



-8.00% -234 -234 -234 -234 -234 -234 -234
-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% 234 234 234 234 234 234 234
2.529E+11 UBCSFXC1 INDEX_6 195

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -195 -195 -195 -195 -195 -195 -195
-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% 195 195 195 195 195 195 195
2.529E+11 UBCSFXC1 INDEX_7 250

7[Rkl iEd
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
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_8 462

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -462 -462 -462 -462 -462 -462 -462
-5.33% -308 -308 -308 -308 -308 -308 -308
-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% 308 308 308 308 308 308 308
8.00% 462 462 462 462 462 462 462
2.529E+11 UBCSFXC1 INDEX_10 273

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -273 -273 -273 -273 -273 -273 -273
-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



267% 91 01 91 91 91 01 91
5.33% 182 182 182 182 182 182 182
8.00% 273 273 273 273 273 273 273
2.529E+11 UBCSFXC1 INDEX_11 625
Azl E 5
724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 625 625 -625 -625 625 625 625
-5.33% 417 417 417 417 417 417 417
-2.67% -208 -208 -208 -208 -208 -208 -208
0% 0 0 0 0 0 0 0
267% 208 208 208 208 208 208 208
5.33% 417 417 417 417 417 417 417
8.00% 625 625 625 625 625 625 625
2.529E+11 UBCSFXC1 INDEX_12 469
Azl E s
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -469 -469 -469 -469 -469 -469 -469
-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
267% 156 156 156 156 156 156 156
5.33% 312 312 312 312 312 312 312
8.00% 469 469 469 469 469 469 469
KR4101N60C 2018-06 A I|200K| =M 2 858
Azl E s
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -858 -858 -858 -858 -858 -858 -858
-5.33% 572 572 572 572 572 572 572
-2.67% -286 -286 -286 -286 -286 -286 -286
0% 0 0 0 0 0 0 0
267% 286 286 286 286 286 286 286
5.33% 572 572 572 572 572 572 572
8.00% 858 858 858 858 858 858 858
KR4201N4312018-04 2315 1,976
| ES NEErY
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1,040 1,000 955 905 852 796 736
-5.33% 901 839 774 706 637 566 494
-2.67% 645 566 487 408 328 248 168
0% 247 165 82 0 -82 -165 247
267% -293 -365 -439 -515 -592 -670 749
5.33% 950  -1,004  -1063  -1,125  -1,191 -1,259 1,329
8.00% 1688  -1723  -1764  -1811  -1862 -1,917 1,976
KR4301N4312018-04 £312.5 265



7| =Rl S

C

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 251 252 254 256 -259 1262 -265
-5.33% 133 137 142 146 152 157 162
-2.67% -38 -45 52 -59 66 73 -80

0% 20 13 7 0 7 14 21
267% 45 41 37 32 27 22 17
5.33% 52 50 49 46 44 41 37
8.00% 53 53 52 51 50 49 47

KR4301N4312018-04 %315 1,229
Azl E s

724 . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1181  -1,184  -1190  -1,197  -1.206 1,217 11,229
-5.33% 656 670 686 703 723 743 765
267% 209 236 264 -293 321 -351 -380

0% 92 62 31 0 31 62 93
267% 237 217 195 172 147 122 96
5.33% 284 276 265 253 238 222 204
8.00% 294 292 289 284 277 268 258
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7 2 CH &

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At {7158 =M 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME 7314 0 7314,
A4 S A 98,797 0 98,797 AtQ
A FtEH =4 0 30,696 -30,696 EtL|
= NES A2t 52,693 0 52,693 At Q)
2. Q7| A|He| & x
OESXH8-C3425-EURO STOXX 50
14,212.02
10,659.02
7,106.01
3,553.01
=
fvr 0.00 T T T L, T T T
?{E 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
-3,553.01
-7,106.01
-10,659.02
-14,212.02
7t
OESXH8-C3450-EURO STOXX 50
852.13

568.09




284.04

0.00 T T T T T T
0.00 86250 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00
-284.04 \
-568.09 \
-852.13
-1,136.17
74
OESXH8-P3425-EURO STOXX 50
14,212.02
10,659.02
7,106.01
3,553.01
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
-3,553.01 /
-7,106.01 /
-10,659.02
-14,212.02
74
OESXH8-P3450-EURO STOXX 50
852.13
568.09
284.04
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
-284.04
-568.09
-852.13
-1,136.17 -
73
VGHS8-EURO STOXX 50 MAR18
5,485.51
3,657.01
1,828.50
zi
;E 0.00 T T T d T T T 1
?{5 0.00 853.75 1,707.50 2,561.25,3,415.00 4,268.75 5,122.50 5,976.25 6,830.00
-1,828.50
-3,657.01
-5,485.51
-7,314.01 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 191
260105SQPXSG EURO Covered CALL STRATEGY 358
OESXH8-C34EURO STOXX 50 1,137
OESXH8-C34EURO STOXX 50 91
OESXH8-P34EURO STOXX 50 1,137
OESXH8-P3Z£EURO STOXX 50 91
VGH8 EURO STOXX 50 MAR18 585
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J|Z  2018-03-09
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ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
2 20,845 0 20,845 FLY

2. B7|AIHO| 2YRE

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

20,845.38
15,634.03
10,422.69
5,211.34
.un'a
T 000 . . . . . . .
e 000 7956 15013 238.69 31825 397.81 477.38 55694 636.50
5,211.34
110,422.69
15,634.03
20,845.38 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR4101N60( 2018-06 AT 200K| =412 1,665
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1665  -1665  -1665  -1,665  -1,665 -1,665 1,665
-533%  -1110  -1110  -1110  -1110  -1,10 -1,110 -1,110
-2.67% -555 555 555 555 555 555 555
0% 0 0 0 0 0 0 0
2.67% 555 555 555 555 555 555 555
5.33% 1110 1110 1110 1110 1110 1,110 1,110

8.00% 1,665 1,665 1,665 1,665 1,665 1,665 1,665
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DAY 2018-03-12
J|Z  2018-03-09

ot

ETFADIEY H 2| X| S EF2HH9

Mt 7rEE d= 0 0 0 YU
H=

1,034 0 1,034 Uy

A 7/t

TR E S

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

1,034.31
775.73
517.16
258.58
=
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