2018-04-04
2018-04-03

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-04-04
J|Z= 2018-04-03

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1413 0 1,413 FUj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,412.78
1,059.58
706.39
353.19
3
T 000 . . . . . :
?{5 0.00 78.49 156.98 235.46 7313.95 392.44 47093 549.41 627.90
-353.19
-706.39
-1,059.58
-1,412.78 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ 94l
KR4101N60(2018-06 A L|200K|=M = 113
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -113 -113 -113 -113 -113 -113 -113
-5.33% -75 -75 -75 -75 -75 -75 -75
-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% 75 75 75 75 75 75 75
8.00% 113 113 113 113 113 113 113



ol

7|1¥)

ol
=

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



ZA|Y  2018-04-04
J|Z=2  2018-04-03

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 1,072

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

426

o

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



ZA|Y  2018-04-04
J|Z=2  2018-04-03

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 407

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
439

o

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



DAY 2018-04-04
J|Z= 2018-04-03

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
993.47

745.10

496.74

248.37

— 0-00 T T T 1 T T T
or 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

A
-248.37

-496.74

-745.10

-993.47 -

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 2018-04-04
J|Z= 2018-04-03

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,144 0 2,144 HU

HCJ8-H-SHARES FUT APR18

2,009.50

1,507.13

1,004.75

502.38

1) 0.00 .
ol 0.00 3,036.75 6,07

A
-502.38

3.50 9,110.25,42,147.0015,183.7518,220.5021,257.2524,294.00

-1,004.75

-1,507.13

-2,009.50 -

MHCJ8-MINI H-SHR IDX FU APR18

100.50

67.00

33.50

— 0-00 T T T 1 T T T
or 0.00 3,036.75 6,073.50 9,110.25,42,147.0015,183.7518,220.5021,257.2524,294.00

-33.50




-67.00

-100.50
-134.01 -
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)

149



DAY 2018-04-04
J|Z= 2018-04-03

A7 {7153

K=
=]
ol S7tsd =M 0 1,041,672 -1,041,672 =LY

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

543,375.00

407,531.25

271,687.50

135,843.75

— 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

-135,843.75




-271,687.50

-407,531.25
-543,375.00
71
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 4,787
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 1433 1424 1410 1390 1365 1,334 1,297
-5.33% 1372 1333 1287 1233 L1174 1,109 1,039
-2.67% 1090 1,003 911 817 721 623 523
0% 332 222 111 0 111 222 333
267%  -1000  -1,081  -1168  -1258  -1351 1,447 1,545
533% 2734 2770 2815 2867  -2,926 -2,990 3,060
800%  -4636  -4646 4662  -4683  -4712 4,746 4,787
KR4201N4312018-04 2315 33,509
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 8531 8491 8422 8320 8179 7,999 7,781



-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%

8,265
6,841
2,449
-6,166
-18,250
-32,034

8,061
6,293
1,634
-6,868
-18,614
-32,153

KR4301N4312018-04 =315

-25.00%

-29,794
-18,528
-7,557
1,237
5317
6,135
6,197

-16.67%
-29,795
-18,544

-7,721
826
5,033
6,075
6,193

7,801 7,486 7,124
5,706 5,085 4,439
818 0 -818
-7,592 -8,334 -9,089
-19,039 -19,516 -20,036
-32,323 -32,546 -32,820
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-29,796 -29,799 -29,807
-18,574 -18,619 -18,683
-7,915 -8,135 -8,378
414 0 -415
4,727 4,404 4,066
5,989 5,876 5,738
6,183 6,164 6,134

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

6,718
3,771
-1,637
-9,855
-20,593
-33,142

16.67%
-29,819
-18,766
-8,640
-830
3,718
5,575
6,090

6,273
3,085
-2,457
-10,629
-21,183
-33,509
29,839

25.00%
-29,839
-18,869
-8,919
-1,246
3,360
5,390
6,030



DAY 2018-04-04
J|Z= 2018-04-03

el
Ayt ft5d M= 0 0 0 ZrLH
Al t5d =4 0 0 0 ZLh
A 7153 ME 3,895 0 3,895 EHLf
=A f7t5H 34 0 8,864 -8,864 EtLY
2. W7|A|"He &7 E
HCJ8-H-SHARES FUT APR18
2,921.48
1,947.66
973.83
=
f.-‘r 0.00 T T T J T T T
?15 0.00 3,036.75 6,073.50 9,110.25,47,147.0015,183.7518,220.5021,257.2524,294.00
-973.83
-1,947.66
-2,921.48
-3,895.31 -
74
OHH1J8-C120-HSCEI
4,431.90
3,323.93
2,215.95
1,107.98
=
f.-‘r 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

-1,107.98

-2,215.95

-3,323.93

-4,431.90

4,431.90

3,323.93

2,215.95

1,107.98

0.00

0.

-1,107.98

-2,215.95

-3,323.93

-4,431.90

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

890



DAY 2018-04-04
J|Z= 2018-04-03

Mot {7tsd M= 0 0 0 &Ly

A7 oS - 0 0 0 /&2

A ftsd  8H 0 0 0 Zu

A FHEH M= 10,596 0 10,596 ZtL|

= SIEH  AY 54,200 0 54,200 % Q|

= {IEH M 0 55,718 -55,718 EtLY

2. BN O] £ 2E
KR4101N60009-2018-06 2 A 1| 200X| =M=
7,946.86
5,297.91
2,648.95
=
il 0.00 . . : . : . .

?{5 0.00 78.49 156.98 235.46 731395 392.44 470.93 549.41 627.90
-2,648.95
-5,297.91
-7,946.86
-10,595.81 -

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 1,444
7| Z=Xpeke] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -l444  -l444 1444 1444 -1444 1,444 1,444
-5.33% -963 -963 -963 -963 -963 -963 -963
-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% 963 963 963 963 963 963 963
8.00% 1444 1444 1444 1444 1444 1,444 1,444
2.529E+11 UBCSFXCL INDEX_3 273
7| Z=Xpete] HEE
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-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
2.67% 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_5 234
7| Z=Xpeke] HEE
712 2500% -1667%  -833% 0%  833%  1667%  2500%
. -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 UBCSFXCL 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 MiEd
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 iEd
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 BiEd
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
2.67% 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 UBCSFXC1 INDEX_11 624

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -468 -468 -468 -468 -468 -468 -468
-5.33% 312 312 312 312 -312 1312 -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 2 846
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -846 -846 -846 -846 -846 -846 -846
-5.33% 564 564 564 564 564 564 564
267% 282 282 282 282 282 282 282
0% 0 0 0 0 0 0 0
267% 282 282 282 282 282 282 282
5.33% 564 564 564 564 564 564 564
8.00% 846 846 846 846 846 846 846
KR4201N4312018-04 2315 1,904
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 485 482 478 473 465 454 442
-5.33% 470 458 443 425 405 382 356
-2.67% 389 358 324 289 252 214 175
0% 139 93 46 0 46 -93 -140
267% -350 -390 431 -473 516 -560 -604
5.33% 1,037  -1058  -1082  -1,109  -1,138 -1,170 -1,203
8.00% 1,820  -1827  -183  -1,849  -1865 -1,883 -1,904
KR4301N4312018-04 £312.5 314
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -313 -313 -313 -313 -313 314 314
-5.33% -188 -189 -189 -190 -191 -193 -194
267% 70 73 76 -79 -82 -86 -89
0% 14 9 5 0 5 9 14
267% 45 42 40 37 34 31 27
5.33% 49 49 48 47 46 45 44
8.00% 49 49 49 49 49 49 48
KR4301N4312018-04 £315 1415



7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
-1,412
-878
-358

59

252

291

-16.67%
-1,412
-879
-366

39

239

288

294

7| =Rl S

-8.33%
-1,413
-881
-375
20

224
284
293

99% A 2|+

0%
-1,413
-883
-386

0

209
279
292

£.1027|

=

[Lm

8.33%
-1,413
-886
-397
-20
193
272
291

16.67%
-1414
-890
-410
-39
176
264
289

25.00%
-1,415
-895
-423
-59

159
256
286



DAY 2018-04-04
J|Z= 2018-04-03

ZHefoh 4
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 5438 0 5,438
A4 S A 97,487 0 97,487 A9
A FtEH =4 0 27,701 -27,701 EtL|
= NES ALt 51,994 0 51,994 AtQ)|
2. Q7| A|He| & x
OESXJ8-C3425-EURO STOXX 50
6,989.35
5,242.01
3,494.67
1,747.34
=
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
-1,747.34
-3,494.67
-5,242.01
-6,989.35
7t4
OESXJ8-C3450-EURO STOXX 50
5,145.75

3,430.50




1,715.25

-1,715.25

-3,430.50

-5,145.75

-6,860.99

5,242.01

3,494.67

1,747.34

-1,747.34

-3,494.67

-5,242.01

-6,989.35

6,860.99

5,145.75

3,430.50

1,715.25

0.00

.00

862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00

N

N

OESXJ8-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

OESXJ8-P3450-EURO STOXX 50




ol

4l 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
-1,715.25
-3,430.50
-5,145.75
-6,860.99 -
72
VGMS8-EURO STOXX 50 JUN18
5,437.53
4,078.15
2,718.76
1,359.38
=
;E 0.00 T T T 1 T T T 1
?{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
-1,359.38
-2,718.76
-4,078.15
-5,437.53 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 203
260105SQPXSG EURO Covered CALL STRATEGY 381
OESXJ8-C34. EURO STOXX 50 559
OESXJ8-C34 EURO STOXX 50 549
OESXJ8-P34. EURO STOXX 50 559
OESXJ8-P34!'EURO STOXX 50 549
VGMS8 EURO STOXX 50 JUN18 435
4. THYATEO| A& MO A2 (VaR : 99% 42|+ 5,102 7| F) (EFS: s atel)



2,034



DAY 2018-04-04
J|Z= 2018-04-03

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,407 0 20,407 ELY

2. B7|AIHO| 2YRE

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

20,406.75
15,305.06
10,203.38
5,101.69
.un'a
T 000 . . . . . . .
e 000 7849 15698 23546 31395 39244 470.93 54941 627.90
5,101.69
-10,203.38
15,305.06
-20,406.75 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N60( 2018-06 AT 200K| =412 1,630
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1630  -1630  -1630  -1630  -1630 -1,630 -1,630
533%  -1086  -1086  -1086  -1086  -1086 -1,086 -1,086
-2.67% -543 -543 -543 -543 -543 -543 -543
0% 0 0 0 0 0 0 0
2.67% 543 543 543 543 543 543 543
5.33% 1086 1086 1086 1086 1086 1,086 1,086

8.00% 1,630 1,630 1,630 1,630 1,630 1,630 1,630



of N

7|1¥)

ol
=

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



DAY 2018-04-04
J|Z= 2018-04-03

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,020 0 1,020 FLy

TR E S

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

765.25
510.17
255.08
=
T 000 . . . . : . :
?{5 0.00 78.49 156.98 235.46 313.95 392.44 47093 549.41 627.90
-255.08
-510.17
-765.25
-1,020.34 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I aq]
KR4101N60( 2018-06 T AIL|200K| M= 81
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 -54 -54 -54 -54
-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% 54 54 54 54 54 54 54

8.00% 81 81 81 81 81 81 81



ol

7|1¥)

ol
=

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



SAY  2018-04-04
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