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-8.00% -113 -113 -113 -113 -113 -113 -113
-5.33% -76 -76 -76 -76 -76 -76 -76
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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
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HCJ8-H-SHARES FUT APR18

2,033.69

1,525.27

1,016.85

508.42

— 0.00

2& 0.00 3,073.75 6,147.50 9,221.25,42,295.0015,368.7518,442.5021,516.2524,590.00

-508.42

-1,016.85

-1,525.27

-2,033.69 -
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101.66

67.77
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-33.89




-67.77

-101.66
-135.54 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCJ8 H-SHARES FUT APR18 163
MHCJ8 MINI H-SHR IDX FU APR18 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

152



DAY 2018-04-16
J|=9 2018-04-13

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

Al FtEH =24 0 864,611 -864,611 ALY
A FtEH =24 0 1,019,563  -1,019,563 EfLf

KR4201N53127-2018-05 &312.5

306,250.00

229,687.50

153,125.00

76,562.50

— 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

-76,562.50

-153,125.00

-229,687.50

-306,250.00

KR4201N53150-2018-05 &315

299,250.00

224,437.50

149,625.00

74,812.50

— 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

-74,812.50
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-224,437.50
-299,250.00
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310,546.88
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267%  -3060  -3727 4414  -5116  -5830 6,553 7,284
533%  -9644 -10128  -10657  -11,223  -11,820  -12441  -13,082
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KR4201N5312018-05 2315 18,301
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I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 8,482 8,209 7,883 7,512 7,100 6,655 6,179
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-2.67%
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2.67%
5.33%
8.00%
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-8.00%
-5.33%
-2.67%
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2.67%
5.33%
8.00%

7,531
5,575
2,258
-2,523
-8,579
-15,547

KR4301N5312018-05

-25.00%
-25,293
-14,410
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1,542
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4,863
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3,886 3,567 3,219 2,847
4,707 4,596 4,452 4,275
4,852 4,829 4,791 4,733
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-11,547
-17,750
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-25,606
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2,456
4,068
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1,418
-2,257
-6,819
-12,205
-18,301
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-25,739
-15,821
-7,537
-1,558
2,048
3,832
4,551
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fvr 0.00 T T T , T T T
of 0.00  3,000.00 6,000.00 9,000.00 12,000.0615,000.0018,000.0021,000.0024,000.00




SH

-1,123.98

-2,247.96

-3,371.94

-4,495.92

4,495.92

3,371.94

2,247.96

1,123.98

0.00

0.

-1,123.98

-2,247.96

-3,371.94

-4,495.92

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

9207



DAY 2018-04-16
J|=9 2018-04-13

Al FtEH M= 0 0 0 &
Al f7t53H ¥ 0 0 0 A9
A 158 =M 0 56,507 -56,507 ZtLf
=4 Rt5H  ME 10,652 0 10,652 ALK
=7 CPEETPN - 52,200 0 52,200 %t Q|
A FtEH =24 0 55,754 -55,754 RtL|

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

10,651.50
7,988.63
5,325.75
2,662.88
=
il 0.00 . . : . : . .
e 0.00 7890 157.80 236.70 31560 39450 473.40 552.30 631.20
2,662.88
5,325.75
7,988.63
110,651.50 -
74
KR4201N53127-2018-05 2312.5
10,898.44
7,265.63
3,632.81




.00

78.13  156.25 234.38 3125 390.63 468.75 546

.88  625.00

-3,632.81

N

-7,265.63

N

-10,898.44

-14,531.25

16,222.50

12,166.88

8,111.25

4,055.63

0.

-4,055.63

-8,111.25

-12,166.88

-16,222.50

25,000.00

18,750.00

12,500.00

6,250.00

rAarnnn

KR4201N53150-2018-05 &315

D0

78.75 157.50 236.25 315.0 393.75 472.50 551.25 630.00

N

KR4301N53125-2018-05 5312.5

.00

78.13  156.25 234.38 12.50 390.63 468.75 546.88 625.00



-b,250.0U

-12,500.00

-18,750.00

-25,000.00 -

3. ALE[2E o =EHESE 0 daH) k)
2.529E+11 UBCSFXCL INDEX_2 1,460

7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1460  -1460  -1460  -1460  -1460 -1,460 -1,460
-5.33% -974 -974 -974 -974 974 -974 -974
-2.67% 487 487 487 487 487 487 487
0% 0 0 0 0 0 0 0
2.67% 487 487 487 487 487 487 487
5.33% 974 974 974 974 974 974 974
8.00% 1460 1460 1460 1460 1,460 1,460 1,460
2.529E+11 UBCSFXCL INDEX_3 276

7| =Ate| HEE
7t 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
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 UBCSFXCL INDEX_5 237

7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -237 -237 237 237 -237 -237 -237
-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% 237 237 237 237 237 237 237
2.529E+11 UBCSFXCL INDEX_6 197

7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -197 -197 -197 -197 -197 -197 -197
-5.33% -132 -132 -132 -132 -132 -132 -132
-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% 132 132 132 132 132 132 132
8.00% 197 197 197 197 197 197 197
2.529E+11 UBCSFXC1 INDEX_7 253

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -253 -253 -253 -253 -253 -253 -253
-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% 253 253 253 253 253 253 253
2.529E+11 UBCSFXC1 INDEX_8 467

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -467 -467 -467 -467 -467 -467 -467
-5.33% -311 -311 -311 -311 -311 -311 -311
-2.67% -156 -156 -156 -156 -156 -156 -156
0% 0 0 0 0 0 0 0
2.67% 156 156 156 156 156 156 156
5.33% 311 311 311 311 311 311 311
8.00% 467 467 467 467 467 467 467
2.529E+11 UBCSFXC1 INDEX_10 118

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -118 -118 -118 -118 -118 -118 -118
-5.33% -79 -79 -79 -79 -79 -79 -79
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 79 79 79 79 79 79 79
8.00% 118 118 118 118 118 118 118
2.529E+11 UBCSFXC1 INDEX_11 631

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -631 -631 -631 -631 -631 -631 -631
-5.33% -421 -421 -421 -421 -421 -421 -421
-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% 421 421 421 421 421 421 421
8.00% 631 631 631 631 631 631 631
2.529E+11 UBCSFXC1 INDEX_12 474
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 474 474 474 474 474 474 474
-5.33% -316 -316 316 -316 -316 316 -316
-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% 316 316 316 316 316 316 316
8.00% 474 474 474 474 474 474 474
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
KR4201N5312018-05 2312.5 929
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 465 449 431 410 388 364 339
-5.33% 407 380 353 324 294 263 232
267% 293 259 224 189 154 119 83
0% 109 73 36 0 -37 73 110
267% -145 177 -209 243 277 311 -346
5.33% -458 -481 -506 533 561 -590 621
8.00% -809 -823 -840 -859 -881 -904 -929
KR4201N5312018-05 2315 992
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 460 445 427 407 385 361 335
-5.33% 408 382 354 324 293 261 228
-2.67% 302 266 229 191 154 115 77
0% 122 82 41 0 41 -82 -122
267% -137 174 213 251 291 -330 -370
5.33% -465 -494 525 557 591 626 662
8.00% -843 -862 -883 -908 -934 -962 -992
KR4301N5312018-05 £312.5 1,554
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0% 0 0 0 0 0 0 0
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