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7|
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SAlY  2018-03-27
2018-03-26

At w158 M= 0 0 o0&
A w158 ME 1,499 0 1,499 ZLy
2. B7|AHe| &7 E
KR4101N60009-2018-06 T A Ii| 200X | =M E
1,499.34
1,124.50
749.67
374.83
=
T 000 . . . . . . .
?{5 0.00 78.91 157.83 236.74 7315.65 39456 473.48 552.39 631.30
-374.83
-749.67
-1,124.50
-1,499.34 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o Y
KR4101N60( 2018-06 R A L|200X|=M & 120
7| Z=RHAto| HE
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
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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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000| 2[S180308 396
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DAY 2018-03-27
J|ZY  2018-03-26

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
972.30

729.22

486.15

243.07

— 0-00 T T T 1 T T T
or 0.00 803.50 1,607.00 2,410.50,3,214.00 4,017.50 4,821.00 5,624.50 6,428.00

A
-243.07

-486.15

-729.22

-972.30 -

3. A2 £YFRHS HIHE LI (EH9l B2l
VGM8 EURO STOXX 50 JUN18 78

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

o



DAY 2018-03-27
J|ZY  2018-03-26

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,153 0 2,153 HU

HCJ8-H-SHARES FUT APR18

1,513.92

1,009.28

504.64

— 0.00

?{5 0.00 3,050.00 6,100.00 9,150.00,42,200.0015,250.0018,300.0021,350.0024,400.00

-504.64

-1,009.28

-1,513.92

-2,018.56 -

MHCJ8-MINI H-SHR IDX FU APR18

134.59

100.94

67.30

33.65

— 0-00 T T T 1 T T T
or 0.00 3,050.00 6,100.00 9,150.00,42,200.0015,250.0018,300.0021,350.0024,400.00

-33.65




-67.30

-100.94
-134.59 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCJ8 H-SHARES FUT APR18 161
MHCJ8 MINI H-SHR IDX FU APR18 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

151



DAY 2018-03-27
J|ZY  2018-03-26

Mt FHEH =
ol S7tsd =M 0 1,046,781  -1,046,781 =tLY|

KR4201N43128-2018-04 £312.5

74,218.75

55,664.06

37,109.38

18,554.69

— 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

-18,554.69

-37,109.38

-55,664.06

-74,218.75

KR4201N43151-2018-04 315

547,312.50

410,484.38

273,656.25

136,828.13

— 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

-136,828.13




-273,656.25

-410,484.38
-547,312.50
A
|
KR4301N43159-2018-04 3315
425,250.00
318,937.50
212,625.00
106,312.50
&
E—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
-106,312.50
-212,625.00
-318,937.50
-425,250.00 -
71
3. A2l 2 FEUSE AU Y) LT
KR4201N4312018-04 2312.5 4,834
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2049 2006 1953 1890 1818 1,739 1,653
-5.33% 1854 1762 1662 1556 1444 1,328 1,208
-2.67% 1365 1227 1088 946 804 660 516
0% 449 300 150 0 -150 -300 451
2.67% 910 -1,029  -1154  -1284  -1417 1,552 -1,690
533% 2602 2674 2757 2850  -2,950 -3,056 3,168
800% 4480  -4514  -4559  -4614  -4679 4,753 4,834
KR4201N4312018-04 2315 33,920
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 12936 12696 12383 11,999 11550 11,042 10,481




-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%

11,894
9,056
3,332

-5,682

-17,422
-30,838
KR4301N4312018-04 =315

-25.00%
-26,808
-15,695

-5,612
1,812
5,681
6,989
7,266

11,329
8,122
2,221

-6,656

-18,066
-31,167

-16.67%
-26,836
-15,852

-6,042
1,208
5,226
6,796
7,217

10,693 9,999 9,256
7,160 6,177 5178
1,111 0 -1,111

-7,655 -8,674 -9,709

-18,780 -19,552 -20,372
-31,579 -32,069 -32,627
7| Z=Xpete] HEd

-8.33% 0% 8.33%

-26,884 -26,956 -27,055
-16,051 -16,289 -16,562
-6,498 -6,975 -7,469
604 0 -604
4,746 4,246 3,730
6,557 6,278 5,962
7,140 7,031 6,889

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

8472
4,166
-2,221
-10,756
-21,231
-33,247

16.67%
-27,183
-16,867
-7,976
-1,208
3,202
5,614
6,712

7,655
3,142
-3,331
-11,814
-22,122
-33,920
27,339

25.00%
-27,339
-17,200
-8,494
-1,812
2,663
5,238
6,504



DAY 2018-03-27
J|ZY  2018-03-26

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 3,920 0 3,920 =Ly
=A 27158 24 0 9,578 -9,578 AtLY

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

3,920.06

2,940.04

1,960.03

980.01

of 0.00 3,048.00 6,096.00 9,144.00,42,192.0015,240.0018,288.0021,336.0024,384.00

-1,960.03

-2,940.04

-3,920.06 -

OHHIH8-C126-HSCEI

3,731.38

2,798.53

1,865.69

932.84

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




SH

-932.84

-1,865.69

-2,798.53

-3,731.38

793.38

528.92

264.46

0.00

0.

-264.46

-528.92

-793.38

-1,057.84

3,731.38

2,798.53

1,865.69

932.84

-932.84

-1,865.69

OHHIH8-C128-HSCEI

D0  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



-2,798.53 |

3,731.38 -
7424
OHHIH8-P128-HSCEI
793.38
528.92
264.46
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
1264.46
528.92
793.38
11,057.84 -

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)
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DAY 2018-03-27
J|ZY  2018-03-26

M {7tsd M= 0 0 0 &Ly
A7 S 0 0 0 39
A7 e 0 0 0 B
A FHEH M= 10,653 0 10,653 ZrLf
2 CHESTINPN-" 54,200 0 54,200 % Q|
el {7tsd =M 0 55,718 -55,718 ALY
2. 97| A1 "l 2ol E
KR4101N60009-2018-06 2 A 1| 200X| =M=
7,989.89
5,326.59
2,663.30
o
il 0.00 . . : . : . .
?{5 0.00 78.91 157.83 236.74 ~7315.65 394.56 473.48 552.39 631.30
-2,663.30
-5,326.59
-7,989.89
-10,653.19 -
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
20,160.00
15,120.00
10,080.00
5,040.00
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,U040.0U
-10,080.00
-15,120.00
-20,160.00 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1457
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1457 1457  -1457  -1457  -1457 1,457 1,457
-5.33% 971 971 971 971 971 971 971
-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% 971 971 971 971 971 971 971
8.00% 1457 1457 1457 1457 1457 1457 1457
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_5 236
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -236 -236 236 236 -236 -236 -236
-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
267% 79 79 79 79 79 79 79
5.33% 158 158 158 158 158 158 158
 8.00% 236 236 236 236 236 236 236
2.529E+11 UBCSFXCL 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 MiEd
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_8 466

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -466 -466 -466 -466 -466 -466 -466
-5.33% -311 -311 -311 -311 -311 -311 -311
-2.67% -155 -155 -155 -155 -155 -155 -155
0% 0 0 0 0 0 0 0
2.67% 155 155 155 155 155 155 155
5.33% 311 311 311 311 311 311 311
8.00% 466 466 466 466 466 466 466
2.529E+11 UBCSFXC1 INDEX_10 276

7| =Rkl BiEd
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
2.67% 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_11 630

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -630 -630 -630 -630 -630 -630 -630
-5.33% -420 -420 -420 -420 -420 -420 -420
-2.67% -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% 420 420 420 420 420 420 420
8.00% 630 630 630 630 630 630 630
2.529E+11 UBCSFXC1 INDEX_12 473
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -473 473 473 473 473 473 473
-5.33% -315 -315 315 315 315 315 -315
-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% 315 315 315 315 315 315 315
8.00% 473 473 473 473 473 473 473
KR4101N60C 2018-06 A I|200K| =M 2 850
Azl E s
7424 2500% -1667%  -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
267% 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
KR4201N4312018-04 2315 1,913
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 730 716 698 677 651 623 591
-5.33% 671 639 603 564 522 478 432
267% 511 458 404 348 292 235 177
0% 188 125 63 0 63 125 -188
267% 321 -375 -432 -489 -548 -607 -666
5.33% 983  -1,019  -1059  -1,103  -1,149 -1,197 1,248
8.00% 1,739 -1758  -1781  -1,809  -1,840 -1,875 -1,913
KR4301N4312018-04 £312.5 286
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 278 -279 -280 281 282 284 286
-5.33% -157 -159 -162 -165 -169 173 178
-2.67% -51 57 -63 -69 75 -81 -87
0% 20 13 7 0 7 13 -20
267% 52 48 44 39 34 28 23
5.33% 62 60 58 56 53 50 46
8.00% 63 63 62 62 60 59 57
KR4301N4312018-04 £315 1,296



7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
-1,271
-744
-266

86

269

331

-16.67%
-1,272
-751
-286

57

248

322

342

7| =Rl S

-8.33%
-1,274
-761
-308
29

225
311
339

99% A 2|+

0%
-1,278
=772
-331

0

201
298
333

£.1027|

=

[Lm

8.33%
-1,283
-785
-354
-29
177
283
327

16.67%
-1,289
-800
-378
-57
152
266
318

25.00%
-1,296
-815
-403
-86

126
248
308



o 2018-03-27
J|ZY  2018-03-26

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME | 8,953 0 8,953
= SI=AH  AY 100,384 0 100,384 %9
A FtEH =4 0 36,439 -36,439 EtL|
= INES A2t 53,539 0 53,539 AtQ)
2. Q7| A|He| & x
OESXJ8-C3425-EURO STOXX 50
9,168.73
6,876.54
4,584.36
2,292.18
0.00 T T T L, T T T
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
-2,292.18
-4,584.36
-6,876.54
-9,168.73
7t4
OESXJ8-C3450-EURO STOXX 50
6,788.20

4,525.47




2,262.73

of 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

-2,262.73

N

-4,525.47

N

-6,788.20

-9,050.94

OESXJ8-P3425-EURO STOXX 50

6,876.54

4,584.36

2,292.18

= 0.00
of 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

-2,292.18

-4,584.36

-6,876.54

-9,168.73

OESXJ8-P3450-EURO STOXX 50

6,788.20

4,525.47

2,262.73

- 0.00



ol

A

.00

862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-2,262.73

-4,525.47

-6,788.20

-9,050.94 -

VGMS8-EURO STOXX 50 JUN18

8,953.18

6,714.88

4,476.59

2,238.29

— 0.00

ol 0

-2,238.29

.00

803.50 1,607.00 2,410.50,3,214.00 4,017.50 4,821.00 5,624.50 6,428.00

-4,476.59

-6,714.88

-8,953.18 -

3. AlLtE|2E &9

72
AEHEE RN A) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 281
260105SQPXSG EURO Covered CALL STRATEGY 528
OESXJ8-C34. EURO STOXX 50 733
OESXJ8-C34 EURO STOXX 50 724
OESXJ8-P34. EURO STOXX 50 733
OESXJ8-P34!'EURO STOXX 50 724
VGMS8 EURO STOXX 50 JUN18 716
MOJAZ U (VaR : 99% A 24 E,1027|F) GEE)




2,787



DAY 2018-03-27
J|ZY  2018-03-26

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,517 0 20,517 =L

2. B7|AIHO| 2YRE

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

15,387.94
10,258.63
5,129.31
.un'a
T 000 . . . . . . .
e 000 7891 157.83 236.74 31565 39456 47348 55239 631.30
5,129.31
-10,258.63
15,387.94
20,517.25 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR4101N60( 2018-06 AT 200K| =412 1,637
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1637  -1637  -1637  -1637  -1637 -1,637 1,637
533%  -1092  -1092  -1092  -1092  -1,092 -1,092 -1,092
-2.67% -546 -546 -546 -546 -546 -546 -546
0% 0 0 0 0 0 0 0
2.67% 546 546 546 546 546 546 546
5.33% 1092 1092 1092 1092 1,092 1,092 1,092

8.00% 1,637 1,637 1,637 1,637 1,637 1,637 1,637



7|1¥)

ol
=

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



DAY 2018-03-27
J|ZY  2018-03-26

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,026 0 1,026 FLY

2. B7|AIHO| 2YRE

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

769.40
512.93
256.47
=
T 000 . . . . : . :
?{5 0.00 78.91 157.83 236.74 ~7315.65 394.56 473.48 552.39 631.30
-256.47
-512.93
-769.40
-1,025.86 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N60( 2018-06 T AIL|200K| M= 82
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