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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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DAY 2018-04-02
J|Z2  2018-03-30

e I
I Q5 Ao

= 0 0 0 ELy
= 1,421 0 1421 E4Y

2. B7|AIHO| 2YRE

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

1,420.65
1,065.49
710.33
355.16
&l
T 000 . . . . . . .
e 000 7893 157.85 23678 /31570 394.63 47355 55248 63140
355.16
71033
-1,065.49
11,420.65 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N60( 2018-06 AT 200K| =412 113
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 113 113 113 113 113 113 113
-5.33% 76 76 76 76 76 76 76
-2.67% -38 -38 38 38 -38 38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 76 76 76 76 76 76 76

8.00% 113 113 113 113 113 113 113
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7|1¥)

ol
=

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



Al 2018-04-02
J|Z=2 2018-03-30

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 1,086

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

428

o

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



Al 2018-04-02
J|Z=2 2018-03-30

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

VL EEESIEE TEIE T ESTURYE ST LI
SWCSI5000C A18HCSI5000| 2[S180308 412

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
443

o

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



DAY 2018-04-02
J|Z2  2018-03-30

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
993.32

744.99

496.66

248.33

— 0-00 T T T 1 T T T
?{5 0.00 820.25 1,640.50 2,460.75,3,281.00 4,101.25 4,921.50 5,741.75 6,562.00

-248.33

-496.66

-744.99

-993.32 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGM8 EURO STOXX 50 JUN18 79

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

o



DAY 2018-04-02
J|Z2  2018-03-30

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,126 0 2,126 HU

HCJ8-H-SHARES FUT APR18

1,993.08
1,494.81
996.54
498.27
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,011.50 6,023.00 9,034.50,#2,046.0015,057.5018,069.0021,080.5024,092.00
-498.27
-996.54
-1,494.81
-1,993.08 -
712
MHCJ8-MINI H-SHR IDX FU APR18
132.89
99.67
66.45
33.22
=l
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,011.50 6,023.00 9,034.50,42,046.0015,057.5018,069.0021,080.5024,092.00
-33.22




-66.45

-99.67
-132.89 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCJ8 H-SHARES FUT APR18 159
MHCJ8 MINI H-SHR IDX FU APR18 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

148



DAY 2018-04-02
J|Z2  2018-03-30

0K ==(1) 04 = (2)

M 2715 =4 1,148 0 1,148 Ly
ol S7tsd =M 0 1,045609  -1,045609 XY

KR4201N43128-2018-04 £312.5

73,046.88

54,785.16

36,523.44

18,261.72

— 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

-18,261.72

-36,523.44

-54,785.16

-73,046.88

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. AlLbE| 28 £ REHEH N2 U AT ) (EHl:24Bt)
KR4201N4312018-04 2312.5 4,811
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 1792 1768 1736 1695 1,647 1,591 1,530
-5.33% 1662 1595 1521 1440 1352 1,261 1,165
-2.67% 1254 1140 1,023 905 785 663 541
0% 386 257 129 0 129 258 -387
2.67% 977 -1074  -1176  -1283  -1393 -1,506 1,622
533% 2692  -2742 2803 2872 -2,948 3,031 3,119
800%  -4577  -4596  -4623  -4658 4702 4,753 4,811
KR4201N4312018-04 2315 34,168
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800% 11,198 11,072 10891 10654 1036l 10,015 9,621




-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%

10,545
8,264
2,909

-6,180

-18,270
-32,003

10,152
7,498
1,939

-7,003

-18,753
-32,204

KR4301N4312018-04 =315

-25.00%

-28,425
-17,158
-6,517
1,442
5,078
5,924
6,017

-16.67%
-28,429
-17,213

-6,792
962
4,763
5,840
6,007

9,692 9,174 8,605
6,701 5,879 5,037
970 0 -970
-7,853 -8,723 -9,610
-19,304 -19,911 -20,567
-32,474 -32,811 -33,208
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-28,437 -28,454 -28,481
-17,293 -17,401 -17,536
-7,096 -7,423 -7,769
481 0 -481
4,422 4,060 3,681
5,725 5,578 5,400
5,987 5,954 5,902

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

7,994
4,180
-1,939
-10,510
-21,263
-33,663

16.67%
-28,522
-17,698
-8,131
-962
3,288
5195
5831

7,347
3,311
-2,909
-11,421
-21,992
-34,168
28,578

25.00%
-28,578
-17,884
-8,507
-1,443
2,883
4,965
5,740



DAY 2018-04-02
J|Z2  2018-03-30

el
M /7t53H M2 0 0 0 ZrLH
Al f7t53H =24 0 0 0 FLy
A 7153 ME 3,863 0 3,863 EHL
=A 27158 24 0 8,943 -8,943 AtLY
2. W7|A|"He &7 E
HCJ8-H-SHARES FUT APR18
2,897.62
1,931.74
965.87
=
g—fr 0.00 T T T J T T T
?15 0.00 3,011.50 6,023.00 9,034.50,42,046.0015,057.5018,069.0021,080.5024,092.00
-965.87
-1,931.74
-2,897.62
-3,863.49 -
74
OHH1J8-C120-HSCEI
4,471.50
3,353.63
2,235.75
1,117.88
=
g—fr 0.00 T T T L T T T
o 0.00  3,000.00 6,000.00 9,000.00 12,000.0615,000.0018,000.0021,000.0024,000.00




SH

-1,117.88

-2,235.75

-3,353.63

-4,471.50

4,471.50

3,353.63

2,235.75

1,117.88

0.00

0.

-1,117.88

-2,235.75

-3,353.63

-4,471.50

3. A|lLIE| 2

OHHIJ8-P120-HSCEI

D0  3,000.00 6,000.00 9,000.00,#2,000.0015,000.0018,000.0021,000.0024,000.00

1

HCJ8
OHHI8-C12 HSCEI
OHHI8-P12i HSCEI

zox

HEE[HE 20 d=H)

H-SHARES FUT APR18

of| &=l (VaR : 99% M 2|+=F, 10U 7| F)

Eﬁ
4
s
ra
[Ho

893



DAY 2018-04-02
J|Z2  2018-03-30

Al SilEH  ME 0 0 0 L
Al lEH  AY 0 0 0 EQ|
AT IlEH  8M 0 0 0 LY
A FHEH M= 10,655 0 10,655 ZrL|
2 CHESTINPN-" 54200 0 54,200 &9
=7 QIlEH  8M 0 55718 -55,718 ALY
2. gb7|A|”e| 2ol X
KR4101N60009-2018-06 iﬁﬁl ZOOII -1“—)}1 =
7,991.16
5,327.44
2,663.72
=
il 0.00 . . : . : . .
%5 0.00 78.93 157.85 236.78 .~315.70 394.63 473.55 552.48 631.40
-2,663.72
-5,327.44
-7,991.16
-10,654.88 -
71
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 1,449
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1449 -1449  -1449  -1449  -1449 1,449 1,449
-5.33% -966 -966 -966 -966 -966 -966 -966
-2.67% 483 483 483 483 483 483 483
0% 0 0 0 0 0 0 0
267% 483 483 483 483 483 483 483
5.33% 966 966 966 966 966 966 966
8.00% 1449 1449 1449 1449 1449 1,449 1,449
2.529E+11 UBCSFXCL INDEX_3 274
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  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
267% 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 UBCSFXCL INDEX_5 235
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% 235 -235 235, 235, 235 235 235
-5.33% 157 157 157 157 157 157 157
-2.67% 78 78 78 78 78 78 78
0% 0 0 0 0 0 0 0
267% 78 78 78 78 78 78 78
5.33% 157 157 157 157 157 157 157
 8.00% 235 235 235 235 235 235 235
2.529E+11 UBCSFXCL INDEX_6 196
7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-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% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196
2.529E+11 UBCSFXC1 INDEX_7 251

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -251 -251 -251 -251 -251 -251 -251
-5.33% -167 -167 -167 -167 -167 -167 -167
-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% 167 167 167 167 167 167 167
8.00% 251 251 251 251 251 251 251
2.529E+11 UBCSFXC1 INDEX_8 463

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 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| =Rkl BiEd
74 -25.00%  -16.67% -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_11 626

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -626 -626 -626 -626 -626 -626 -626
-5.33% -418 -418 -418 -418 -418 -418 -418
-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% 418 418 418 418 418 418 418
8.00% 626 626 626 626 626 626 626
2.529E+11 UBCSFXC1 INDEX_12 470
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -470 -470 -470 -470 -470 -470 -470
-5.33% -313 -313 313 313 -313 313 -313
267% -157 -157 157 -157 -157 -157 -157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 313 313 313 313 313 313 313
8.00% 470 470 470 470 470 470 470
KR4101N60C 2018-06 A I|200K| =M 2 849
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -849 -849 -849 -849 -849 -849 -849
-5.33% 566 -566 566 566 566 566 566
-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% 566 566 566 566 566 566 566
8.00% 849 849 849 849 849 849 849
KR4201N4312018-04 2315 1,927
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 632 625 614 601 584 565 543
-5.33% 595 573 547 517 485 451 414
267% 466 423 378 332 284 236 187
0% 164 109 55 0 55 -109 -164
267% -349 -395 -443 -492 -542 -593 -644
5.33% 1,031 -1058  -1,089  -1,123  -1160 -1,199 -1,240
8.00% 1,805  -1816  -1,832  -1,851  -1873 -1,899 -1,927
KR4301N4312018-04 £312.5 299
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -296 -296 -296 -297 -297 -298 -299
-5.33% 172 173 174 176 178 -180 -183
-2.67% -59 -63 67 72 76 -81 -85
0% 16 10 5 0 5 -10 16
267% 44 41 38 35 31 28 24
5.33% 49 48 47 46 45 43 41
8.00% 49 49 49 49 48 48 47
KR4301N4312018-04 £315 1,355



7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
-1,348
-813
-309

68

241

281

-16.67%
-1,348
-816
-322

46

226

277

285

7| =Rl S

-8.33%
-1,348
-820
-336
23

210
271
284

99% A 2|+

0%
-1,349
-825
-352

0

192
264
282

£.1027|

=

[Lm

8.33%
-1,350
-831
-368
-23
174
256
280

16.67%
-1,352
-839
-385
-46
156
246
276

25.00%
-1,355
-848
-403
-68

137
235
272



DAY 2018-04-02
J|Z2  2018-03-30

7 2 CH &

Mt 7t5H M= 0 0 0
Mt 271534 |~ 0 0 0 %&e
Mt 7153 =M 0 0 0Zu
Al NES At 0 0 0 g2l
= SItEH M= 5437 0 5437
= S A 98,271 0 98,271 A9
A S715dH =4 0 27,924 -27,924 U
=4 NES At 52,412 0 52,412 AtQ
2. Q7|A| "l £l x
OESXJ8-C3425-EURO STOXX 50
7,045.81
5,284.36
3,522.91
1,761.45
3
f.-‘r 0.00 T T T L, T T T
2{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
-1,761.45
-3,522.91
-5,284.36
-7,045.81
74
OESXJ8-C3450-EURO STOXX 50
6,916.42
5,187.31

3,458.21




1,729.10

0.00
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

-1,729.10

N

-3,458.21

N

-5,187.31

-6,916.42

OESXJ8-P3425-EURO STOXX 50

7,045.81

5,284.36

3,522.91

1,761.45

0.00
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

-1,761.45

-3,522.91

-5,284.36

-7,045.81

OESXJ8-P3450-EURO STOXX 50

5,187.31

3,458.21

1,729.10

0.00



ol

A

3. AlLtE|2E 2= HFE =20 E=AH)

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

-1,729.10

-3,458.21

-5,187.31

-6,916.42 -

4,077.53

VGMS8-EURO STOXX 50 JUN18

2,718.35

1,359.18

820.25 1,640.50 2,460.75,3,281.00 4,101.25 4,921.50 5,741.75 6,562.00

-1,359.18

-2,718.35

-4,077.53

-5,436.70 -

260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPX SG EURO Covered CALL STRATEGY
OESXJ8-C34.EURO STOXX 50

OESXJ8-C34 EURO STOXX 50

OESXJ8-P34.EURO STOXX 50

OESXJ8-P34!EURO STOXX 50

VGM8

EURO STOXX 50 JUN18

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:

553
564
553
435

ra
[Ho



2,049



DAY 2018-04-02
J|Z2  2018-03-30

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,521 0 20,521 ZHLY

2. B7|AIHO| 2YRE

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

15,390.38
10,260.25
5,130.13
=
il 0.00 . . : . : . .
e 0.00 7893 157.85 236.78 /31570 394.63 47355 552.48 631.40
5,130.13
110,260.25
115,390.38
-20,520.50 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 1z
KR410INGO( 2018-06 TAL|200K| %A 2 1,636
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1636  -1,636  -1636  -1636  -1,636 -1,636 11,636
-5.33% 1,091 -1,091  -1091  -1,091  -1,091 -1,091 -1,091
-2.67% -545 -545 -545 -545 -545 -545 -545
0% 0 0 0 0 0 0 0
2.67% 545 545 545 545 545 545 545
5.33% 1,091 1,091 1,091 1,091 1,091 1,091 1,091

8.00% 1,636 1,636 1,636 1,636 1,636 1,636 1,636



7|1¥)
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-04-02
J|Z2  2018-03-30

ot

ETFAOIEY K2 X| S EH B9

[

e I
I Q5 Ao

= 0 0 0 ELy
= 1,026 0 1,026 Uy

TR E S

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

1,026.03
769.52
513.01
256.51
=
T 000 . . . . . . .
?{5 0.00 78.93 157.85 236.78 ~315.70 394.63 473.55 552.48 631.40
-256.51
-513.01
-769.52
-1,026.03 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
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
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