2018-04-06
2018-04-05

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-04-06
J|Z=2 2018-04-05

Mt e = 0 0 0 ZLy
= o71=4 2 1,413 0 1,413 ELH
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,413.45
1,060.09
706.73
353.36
3
T 000 . . . . . :
?{5 0.00 78.53 157.05 235.58 314.10 392.63 471.15 549.68 628.20
-353.36
-706.73
-1,060.09
-1,413.45 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ 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  2018-04-06
J|Z=2  2018-04-05

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 1,084

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

432

o

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



ZA|Y  2018-04-06
J|Z=2  2018-04-05

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 404

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
437

o

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



DAY 2018-04-06
J|Z=2 2018-04-05

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
985.14

738.86

492.57

246.29

— 0-00 T T T 1 T T T
or 0.00 813.25 1,626.50 2,439.75,3,253.00 4,066.25 4,879.50 5,692.75 6,506.00

A
-246.29

-492.57

-738.86

-985.14 -

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 2018-04-06
J|Z=2 2018-04-05

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,097 0 2,097 U

HCJ8-H-SHARES FUT APR18

1,966.35
1,474.76
983.18
491.59
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,970.25 5,940.50 8,910.75,#1,881.0014,851.2517,821.5020,791.7523,762.00
-491.59
-983.18
-1,474.76
-1,966.35 -
712
MHCJ8-MINI H-SHR IDX FU APR18
98.30
65.54
32.77
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,970.25 5,940.50 8,910.75,41,881.0014,851.2517,821.5020,791.7523,762.00
-32.77




-65.54

-98.30
-131.07 -
717
3. AlLtE| Y £ PRSI )& M4 ) (EHl:eakel)
HCJ8 H-SHARES FUT APR18 157
MHCJ8 MINI H-SHR IDX FU APR18 10
4. TPYAEO| A|Th2 MO 4 (VaR : 99% 2|4 F,1027|F) GERTE)

147



DAY 2018-04-06
J|Z=2 2018-04-05

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
A
|
KR4301N43159-2018-04 5315
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 4,856
7| =Rt HE S
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1209 1206 1201 1192 1179 1,163 1,142
-5.33% 1181 1159 1131 1097 1,057 1,012 962
-2.67% 980 913 841 766 688 608 526
0% 286 191 95 0 -95 191 -286
267%  -1067  -1132  -1201  -1274  -1350 -1,429 -1,510
533%  -2849  -2871 2900  -2935  -2977 -3,023 3,075
800% 4773 -4777 4784 4795  -4811 4,831 4,856
KR4201N4312018-04 2315 33,840
7| =Rt HE S
7t -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 6907 689 6873 683 6771 6,684 6,570



-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%

6,803
5,890
2,086
-6,503
-18,945
-32,960

6,702
5,496
1,393
-7,084
-19,191
-33,016

KR4301N4312018-04 =315

-25.00%

-30,946
-19,681
-8,507
963
4,979
5467
5,480

-16.67%
-30,946
-19,683

-8,577
645
4,786
5,448
5479

6,560 6,375 6,149
5,060 4,587 4,086
697 0 -699
-7,687 -8,308 -8,943
-19,489 -19,836 -20,224
-33,104 -33,230 -33,395
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-30,946 -30,947 -30,947
-19,688 -19,697 -19,713
-8,670 -8,785 -8,920
324 0 -325
4,572 4,342 4,097
5417 5371 5,308
5478 5,475 5,469

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

5,884
3,560
-1,399
-9,589
-20,648
-33,599

16.67%
-30,948
-19,738
-9,074
-652
3,840
5,227
5458

5,583
3,015
-2,100
-10,243
-21,104
-33,840
30,951

25.00%
-30,951
-19,772
-9,244
-980
3,573
5,130
5,441



DAY 2018-04-06
J|Z=2 2018-04-05

el
M /7t53H M2 0 0 0 ZrLH
Al f7t53H =24 0 0 0 FLy
A 7153 ME 3,811 0 3,811 =i
=A f7t5H 34 0 8,910 -8,910 ZHLK
2. W7|A|"He &7 E
HCJ8-H-SHARES FUT APR18
2,858.35
1,905.56
952.78
=
g—fr 0.00 T T T J T T T
?15 0.00 2,970.25 5,940.50 8,910.75,41,881.0014,851.2517,821.5020,791.7523,762.00
-952.78
-1,905.56
-2,858.35
-3,811.13 -
74
OHH1J8-C120-HSCEI
4,455.00
3,341.25
2,227.50
1,113.75
=
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

-1,113.75

-2,227.50

-3,341.25

-4,455.00

4,455.00

3,341.25

2,227.50

1,113.75

0.00

0.

-1,113.75

-2,227.50

-3,341.25

-4,455.00

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

ofl = (VaR : 9% 2| +=F, 10 7| F)

Eﬁ
4
s
ra
[Ho

892



DAY 2018-04-06
J|Z=2 2018-04-05

Mot {7tsd M= 0 0 0 &Ly
A7 S 0 0 0 39l
A7 5 84 0 0 0 B
A FEH  ME 10,601 0 10,601 ZtLf
=2 CHESTINPN-" 54,200 0 54,200 % Q|
el {7tsd =M 0 55,718 -55,718 ALY
2. 7N 27 E
KR4101N60009-2018-06 T A 1| 200X| 2= M 2
10,600.88
7,950.66
5,300.44
2,650.22
=
il 0.00 . . : . : . .
2|'J- 0.00 78.53 157.05 235.58 .~314.10 392.63 471.15 549.68 628.20
-2,650.22
-5,300.44
-7,950.66
-10,600.88 -
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 -

3. ALE|E 2R zHFEI &L Y=d) e akRl)
2.529E+11 UBCSFXCL INDEX_2 1,446

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1446  -1446  -1446  -1446  -1446 1,446 1,446
-5.33% -964 -964 -964 -964 964 -964 -964
-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% 964 964 964 964 964 964 964
8.00% 1446 1446 1446 1446 1446 1,446 1,446
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% 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% 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% 156 156 156 156 156 156 156
-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% 156 156 156 156 156 156 156
 8.00% 235 235 235 235 235 235 235
2.529E+11 UBCSFXCL INDEX_6 195

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  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_8 463

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% -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% 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% -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% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 625

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -469 -469 -469 -469 -469 -469 -469
-5.33% -313 -313 313 313 -313 313 -313
-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% 313 313 313 313 313 313 313
8.00% 469 469 469 469 469 469 469
KR4101N60C 2018-06 A I|200K| =M 2 845
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -845 -845 -845 -845 -845 -845 -845
-5.33% 563 563 563 563 563 563 563
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% 563 563 563 563 563 563 563
8.00% 845 845 845 845 845 845 845
KR4201N4312018-04 2315 1,923
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 392 392 390 388 385 380 373
-5.33% 386 381 373 362 349 334 317
-2.67% 335 312 287 261 232 202 171
0% 119 79 40 0 -40 79 119
267% -369 -402 -437 472 -508 545 -582
5.33% 1,076  -1,090  -1,107  -1127  -1,149 1,173 -1,199
8.00% 1,873 -1876  -1881  -1,888  -1,897 -1,909 -1,923
KR4301N4312018-04 £312.5 327
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -327 -327 -327 -327 -327 -327 -327
-5.33% 202 -202 -202 -202 -202 -203 204
267% 79 -81 -83 -85 -87 -89 -92
0% 11 7 4 0 4 7 11
267% 38 37 36 34 32 30 27
5.33% 41 40 40 40 40 39 39
8.00% 41 41 41 41 41 40 40
KR4301N4312018-04 £315 1,467



7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
-1,467
-933
-403

46

236

259

-16.67%
-1,467
-933
-407

31

227

258

260

7| =Rl S

-8.33%
-1,467
-933
-411
15

217
257
260

99% A 2|+

0%
-1,467
-934
-416

0

206
255
260

£.1027|

=

[Lm

8.33%
-1,467
-935
-423
-15
194
252
259

16.67%
-1,467
-936
-430
-31
182
248
259

25.00%
-1,467
-937
-438
-46
169
243
258



DAY 2018-04-06
J|Z=2 2018-04-05

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 7,337 0 7,337,
= SI=AH  AY 97,384 0 97,384 A9
A FtEH =4 0 31,779 -31,779 EhL|
= NES A2t 51,939 0 51,939 AtQ)
2. Q7| A|He| & x
OESXJ8-C3425-EURO STOXX 50
8,005.25
6,003.94
4,002.63
2,001.31
=
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
-2,001.31
-4,002.63
-6,003.94
-8,005.25
7t4
OESXJ8-C3450-EURO STOXX 50
7,884.49
5,913.37

3,942.25




1,971.12

0.00

0.

-1,971.12

3,942.25

-5,913.37

-7,884.49

8,005.25

6,003.94

4,002.63

2,001.31

0.00

-2,001.31

-4,002.63

-6,003.94

-8,005.25

DO

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

0.

5,913.37

3,942.25

1,971.12

0.00

DO

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




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
-1,971.12
-3,942.25
-5,913.37
-7,884.49 -
717
VGMS8-EURO STOXX 50 JUN18
7,337.49
5,503.12
3,668.75
1,834.37
&
;E 0.00 T T T d T T T 1
?{5 0.00 813.25 1,626.50 2,439.75,3,253.00 4,066.25 4,879.50 5,692.75 6,506.00
-1,834.37
-3,668.75
-5,503.12
-7,337.49 -
717
3. A2 2P EHSE A Aoy 3 ) GEREIE)
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 216
260105SQPXSG EURO Covered CALL STRATEGY 406
OESXJ8-C34.EURO STOXX 50 640
OESXJ8-C34 EURO STOXX 50 631
OESXJ8-P34.EURO STOXX 50 640
OESXJ8-P34!EURO STOXX 50 631
VGM8 EURO STOXX 50 JUN18 587
4. TPYAEO] H|THE MO U (VaR : 99% 2|4 E,1027|F) GEETE)



2,350



DAY 2018-04-06
J|Z=2 2018-04-05

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,417 0 20,417 ELY

2. B7|AIHO| 2YRE

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

20,416.50
15,312.38
10,208.25
5,104.13
=
il 0.00 . . : . : . .
e 0.00 7853 157.05 23558 31410 392.63 47115 549.68 628.20
5,104.13
110,208.25
115,312.38
-20,416.50 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 1 z9ql
KR410INGO( 2018-06 TAL|200K| %A 2 1,628
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1628 -1628  -1628  -1628  -1628 11,628 11,628
-5.33% 1085  -1,085  -1085  -1085  -1085 -1,085 -1,085
-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% 1,085 1,085 1,085 1,085 1,085 1,085 1,085

8.00% 1,628 1,628 1,628 1,628 1,628 1,628 1,628



7|1¥)

ol
=

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



DAY 2018-04-06
J|Z=2 2018-04-05

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,021 0 1,021 FLy

TR E S

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

1,020.83
765.62
510.41
255.21
=
T 000 . . . . : . :
?{5 0.00 78.53 157.05 235.58 ~7314.10 392.63 471.15 549.68 628.20
-255.21
-510.41
-765.62
-1,020.83 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
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
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