2018-03-14
2018-03-13

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-03-14
J|&Y  2018-03-13

Mt e = 0 0 0 ZLy
= o71=4 2 1,533 0 1,533 EFLH
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,532.59
1,149.44
766.29
383.15
.E.l'.]
T 000 . . . . . .
?{5 0.00 80.66 161.33 24199 .~322.65 403.31 48398 564.64 645.30
-383.15
-766.29
-1,149.44
-1,532.59 -
7t
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N60(2018-06 A L|200K|=M = 123
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123



ol

7|1¥)

ol
=

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



DAY 2018-03-14
J|&Y  2018-03-13

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 1,130

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

424

o

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



DAY 2018-03-14
J|&Y  2018-03-13

SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 5,081 0 5,081 Q|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C £13+HCSI5000| 21S180308 418

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
420

o

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



DAY 2018-03-14
J|&Y  2018-03-13

e I
I Q5 Ao

VGMS8-EURO STOXX 50 JUN18

1,012.01
759.01
506.01
253.00
=
:;E 0-00 T T T 1 T T T
?{E 0.00 835.75 1,671.50 2,507.25,3,343.00 4,178.75 5,014.50 5,850.25 6,686.00
-253.00
-506.01
-759.01
-1,012.01 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGM8 EURO STOXX 50 JUN18 81
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )



DAY 2018-03-14
J|&Y  2018-03-13

A7 {7153

il
A 7red o

2,253 0 2,253 ZhLY

HCH8-HSCEI FUTURES MAR18

2,111.74

1,583.81

1,055.87

527.94

— 0.00

ol I
4l 0.00 3,185.25 6,37

0.50 9,555.75,42,741.0015,926.2519,111.5022,296.7525,482.00

-527.94

-1,055.87

-1,583.81

-2,111.74 -

MHCH8-MINI H-SHR IDX FU MAR18

105.88

70.59

35.29

— 0-00 T T T 1 T T T
or 0.00 3,185.25 6,370.50 9,555.75,42,741.0015,926.2519,111.5022,296.7525,482.00

-35.29




-70.59

-105.88
-141.17 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCHS8 HSCEI FUTURES MAR18 169
MHCHS8 MINI H-SHR IDX FU MAR18 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

158



DAY 2018-03-14
J|&Y  2018-03-13

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

M 2715 =4 7,648 0 7,648 ELY
ol S7tsd =M 0 1,109,625 -1,109,625 =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

567,000.00

425,250.00

283,500.00

141,750.00

— 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

-141,750.00




-283,500.00

-425,250.00
-567,000.00
742
KR4301N43159-2018-04 3315
448,875.00
336,656.25
224,437.50
112,218.75
.I'::J
;E O-OO T 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 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201N4312018-04 2312.5 6,730
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 4206 4040 3865 368l 3490 3,293 3,093
-5.33% 3488 3266 3042 2816 2589 2,360 2,131
-2.67% 2304 2066 1827 1589 1350 1112 873
0% 642 433 219 0 222 447 675
267% 1413 -1564  -1730  -1907  -2,093 -2,287 -2,486
533%  -3733  -3826  -3937 4064  -4205 4,358 4,521
800%  -6202 6250  -6316  -6398  -6495 6,606 6,730
KR4201N4312018-04 2315 39,389
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 23132 22247 21285 20261 19186 18070 16,920




-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%

19,506
13,236
4,078
-7,616
-21,128
-35,721

18,244
11,795
2,738
-8,647
-21,795
-36,089

16,954
10,354
1,377
-9,749
-22,568
-36,565

KR4301N4312018-04 =315

-25.00%

-22,233
-11,125
-2,820
1,515
2,944
3,230
3,264

-16.67%
-22,369
-11,546

-3,450
1,034
2,746
3,183
3,257

7| Z=Xpete] HEd

-8.33%
-22,548
-11,998

-4,080
527
2,499
3,108
3,242

15,644
8,914

0
-10,906
-23/431
-37,142

0%
-22,768
-12,475

-4,710

0
2,210
3,000
3,214

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

14,317
7473
-1,389
-12,107
-24,371
-37,811

8.33%
-23,025
-12,972

-5,340

-543
1,883
2,858
3,168

12,977
6,033
-2,788
-13,344
-25,375
-38,563

16.67%
-23,316
-13,485
-5,970
-1,098
1,523
2,681
3,101

11,627
4,592
-4,195
-14,612
-26,433
-39,389
23,638

25.00%
-23,638
-14,011
-6,600
-1,664
1,133
2471
3,011



DAY 2018-03-14
J|&Y  2018-03-13

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,709 0 4,709 EtL|
=A 27158 24 0 10,675 -10,675 EtLY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

3,531.58

2,354.38

1,177.19

of 0.00 3,185.25 6,370.50 9,555.75,42,741.0015,926.2519,111.5022,296.7525,482.00
-1,177.19

-2,354.38

-3,531.58

-4,708.77 -

OHHIH8-C126-HSCEI

3,088.11

2,058.74

1,029.37

= 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

-1,029.37

-2,058.74

-3,088.11

-4,117.48

1,219.99

915.00

610.00

305.00

-305.00

-610.00

-915.00

-1,219.99

3,088.11

2,058.74

1,029.37

-1,029.37

-2,058.74

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




-3,088.11 |

4,117.48 -
74
OHHIH8-P128-HSCEI
1,219.99
915.00
610.00
305.00
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
1305.00
610.00
-915.00
11,219.99 -
74
3. ALl AR EHE @A UL (erelaat)
HCHS HSCEI FUTURES MAR18 377
OHHIH8-C1: HSCEI 329
OHHIH8-C1: HSCEI 98
OHHIH8-P1 HSCEI 329
OHHIH8-P1Z HSCEI 98
4. i i Y ZFo| Z[CHE=Ho A=A (VaR : 99% L E|+=FE 10U 7| E) (T8 TFR)



DAY 2018-03-14
J|&Y  2018-03-13

Mt 7t5H M= 0 0 0| ZHLH
A e = B 0 0 0 &e
Mt FtEH =4 0 0 0 &Ly
A R7t5H M= 10,889 0 10,889 ZtL|
= SIEH  AY 56,200 0 56,200 & 2|
el {7tsd =M 0 56,033 -56,033 ALY
2. Q7| A|Ee & x
KR4101N60009-2018-06 2 A 1| 200X| =M=
8,167.08
5,444.72
2,722.36
3
il 0.00 . . : . : . .
2{5 0.00 80.66 161.33 241.99 .7322.65 403.31 483.98 564.64 645.30
-2,722.36
-5,444.72
-8,167.08
-10,889.44 -
74
KR4201N43151-2018-04 -2-315
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. ALE|E 2R zHFEI &L Y=d) e akRl)
2.529E+11 UBCSFXCL INDEX_2 1,443
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1443 -1443  -1443 1443 -1443 1,443 1,443
-5.33% -962 -962 -962 -962 -962 -962 -962
-2.67% 481 481 481 481 481 481 481
0% 0 0 0 0 0 0 0
2.67% 481 481 481 481 481 481 481
5.33% 962 962 962 962 962 962 962
8.00% 1443 1443 1443 1443 1443 1,443 1,443
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| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  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% -166 -166 -166 -166 -166 -166 -166
-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% 166 166 166 166 166 166 166
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 91 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_11 624
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -624 624 624 624 624 624 624
-5.33% 416 -416 416 416 416 416 416
-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% 416 416 416 416 416 416 416
8.00% 624 624 624 624 624 624 624
2.529E+11 UBCSFXC1 INDEX_12 468
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -468 -468 -468 -468 -468 -468 -468
-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% 468 468 468 468 468 468 468
KR4101N60C 2018-06 A I|200K| =M 2 872
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -872 -872 872 -872 -872 872 872
-5.33% 581 581 581 581 581 581 581
267% 291 291 291 291 291 291 291
0% 0 0 0 0 0 0 0
267% 291 291 291 291 291 291 291
5.33% 581 581 581 581 581 581 581
8.00% 872 872 872 872 872 872 872
KR4201N4312018-04 2315 2,144
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,259 1,211 1,159 1,103 1,045 984 921
-5.33% 1,062 993 923 852 779 707 633
267% 721 642 564 485 407 328 250
0% 222 149 75 0 76 -152 228
267% -415 471 531 594 -659 727 -796
5.33% 1,150 -1,187 1229  -1276  -1,327 1,382 -1,439
8.00% 1,945  -1,965  -1991  -2022  -2,059 -2,100 2,144
KR4301N4312018-04 £312.5 226



7| =Rkl iEd

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% -208 210 212 215 219 222 226
-5.33% 97 -102 -108 113 119 125 131
267% 21 28 34 41 47 54 -60

0% 13 9 5 0 5 10 16
267% 23 22 20 18 15 12 8
5.33% 25 24 24 23 22 21 19
8.00% 25 25 25 25 24 24 23

KR4301N4312018-04 %315 1,078
Azl E s

7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1,014  -1,020  -1,029  -1,039  -1,050 -1,064 -1,078
-5.33% 507 527 547 1569 592 615 639
267% 129 157 186 215 244 272 1301

0% 69 47 24 0 25 .50 76
267% 134 125 114 101 86 69 52
5.33% 147 145 142 137 130 122 113
8.00% 149 149 148 147 145 141 137

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



A2 2018-03-14
7|2 2018-03-13

74{ef Ch A
Mt L7I15H ME 0 0 0
A L7 2 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt NES oL 0 0 0 &9
= Qs ME 5,591 0 5,591
A4 S A 98,713 0 98,713 AtQ
A FtEH =4 0 27,062 -27,062 EtL|
A NES B 52,648 0 52,648 %t Q|
2. Q7| A|He| & x
OESXH8-C3425-EURO STOXX 50
12,532.20
9,399.15
6,266.10
3,133.05
=
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
-3,133.05
-6,266.10
-9,399.15
-12,532.20
7t
OESXH8-C3450-EURO STOXX 50
999.00
749.25

499.50




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

-249.75

N

-499.50

N

-749.25

-999.00

12,532.20

9,399.15

6,266.10

3,133.05

-3,133.05

-6,266.10

-9,399.15

-12,532.20

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

999.00

749.25

499.50

249.75

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
-249.75
-499.50
-749.25
-999.00 -
i
VGHS8-EURO STOXX 50 MAR18
4,193.33
2,795.56
1,397.78
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 857.50 1,715.00 2,572.50,3,430.00 4,287.50 5,145.00 6,002.50 6,860.00
-1,397.78
-2,795.56
-4,193.33
-5,591.11 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 173
260105SQPXSG EURO Covered CALL STRATEGY 324
OESXH8-C34EURO STOXX 50 1,003
OESXH8-C3<EURO STOXX 50 80
OESXH8-P3Z4EURO STOXX 50 1,003
OESXH8-P34EURO STOXX 50 80
VGHS8 EURO STOXX 50 MAR18 447

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F) GERL

o



1,838



DAY 2018-03-14
J|&Y  2018-03-13

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 21,134 0 21,134 ELf

2. B7|AIHO| 2YRE

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

21,133.58
15,850.18
10,566.79
5,283.39
.un'a
T 000 . . . . . . .
e 000 8066 16133 24199 32265 40331 48398 56464 645.30
5,283.39
-10,566.79
15,850.18
21,133.58
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N60( 2018-06 AT 200K| =412 1,692
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1692  -1692  -1692  -1692  -1,692 -1,692 1,692
-533%  -1128  -1128  -1128  -1,128  -1,128 1,128 1,128
-2.67% -564 -564 -564 564 -564 -564 -564
0% 0 0 0 0 0 0 0
2.67% 564 564 564 564 564 564 564
5.33% 1128 1128 1128 1128 1128 1,128 1,128

8.00% 1,692 1,692 1,692 1,692 1,692 1,692 1,692



of R

7|1¥)

ol
=

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



DAY 2018-03-14
J|&Y  2018-03-13

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,049 0 1,049 FLy

TR E S

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