2018-05-04
2018-05-03

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-05-04
J|Z2  2018-05-03

e I
I Q5 Ao

= 0 0 0 ELy
= 1,436 0 1436 &4

2. B7|AIHO| 2YRE

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

1,077.13
718.09
359.04
=
T 000 . . . . : . :
e 0.00 7979 159.58 239.36 319.15 39894 478.73 55851 638.30
-359.04
718.09
1,077.13
1,436.18 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410INGO( 2018-06 TAL|200K| %A 2 115
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -115 -115 1115 1115 1115 1115 -115
-5.33% 77 77 77 77 77 77 77
-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% 77 77 77 77 77 77 77

8.00% 115 115 115 115 115 115 115



ol

7|1¥)

ol
=

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



DAY 2018-05-04
J|Z=2 2018-05-03

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

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2S180222 1,094

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

444

o

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



DAY 2018-05-04
J|Z=2 2018-05-03

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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000| 2[S180308 393

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
425

o

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



DAY 2018-05-04
J|Z2  2018-05-03

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
1,057.67

793.25

528.83

264.42

— 0-00 T T T 1 T T T
?{5 0.00 874.25 1,748.50 2,622.75,3,497.00 4,371.25 5,245.50 6,119.75 6,994.00

-264.42

-528.83

-793.25

-1,057.67 -

VT PLTEE TETE S PYEL) LT
VGM8 EURO STOXX 50 JUN18 85

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

o



DAY 2018-05-04
J|Z2  2018-05-03

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,094 0 2,094 U

HCK8-H-SHARES FUT May18

1,472.40
981.60
490.80
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,979.75 5,959.50 8,939.25,#1,919.0014,898.7517,878.5020,858.2523,838.00
-490.80
-981.60
-1,472.40
-1,963.20 -
712
MHCKS8-MINI H-SHR IDX FU May18
130.92
98.19
65.46
32.73
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,979.75 5,959.50 8,939.25,41,919.0014,898.7517,878.5020,858.2523,838.00
-32.73




-65.46

-98.19
-130.92 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCK8 H-SHARES FUT May18 157
MHCK8 MINI H-SHR IDX FU May18 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

147



DAY 2018-05-04
J|Z2  2018-05-03

A7 {7153

K=
=]
ol S7tsd =M 0 882,625 -882,625 ALY

KR4201N53127-2018-05 &312.5

275,000.00

206,250.00

137,500.00

68,750.00

— 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

-68,750.00

-137,500.00

-206,250.00

-275,000.00

KR4201N53150-2018-05 &315

203,765.63

135,843.75

67,921.88

— 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

-67,921.88




-135,843.75

-203,765.63
-271,687.50
742
KR4301N53125-2018-05 5£312.5
251,953.13
167,968.75
83,984.38
&
;E O-OO T T T d T T T 1
2|5 0.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
-83,984.38
-167,968.75
-251,953.13
-335,937.50 -
742
3. AILE|QE £ RAHE (HTH 2 A0 3 ) (EH9: Bt
KR4201N5312018-05 2312.5 20,990
7| Z=Xpeke] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 8674 8616 853 8435 8312 8,170 8,011
-5.33% 8099 7878 7639 738 7117 6,839 6,553
-2.67% 5770 5417 5064 4711 4358 4,004 3,651
0% 807 553 283 0 294 -596 -905
267% 5987 6074  -6187  -6324  -6483 6,662 6,859
533%  -13394  -13409  -13436  -13478  -13537  -13612  -13,706
800%  -20904  -20905  -20,909  -20918  -20933  -20956  -20990
KR4201N5312018-05 2315 19,982
7| Z=Xpeke] HE Y
I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 7,020 6,987 6,936 6,866 6,777 6,669 6,544



-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%

KR4301N5312018-05

6,687
5,042
924
-5,340
-12,501
-19,849

-25.00%

-18,663
-9,505
-1,888

179
240
240
240

7| Z=Xpete] HEd

6,524 6,337
4,711 4,376
624 316
-5,469 -5,624
-12,529 -12,573
-19,853 -19,860
3125
-16.67% -8.33%
-18,663 -18,663
-9,531 -9,570
-2,092 -2,297
134 74
239 238
240 240
240 240
=% (VaR

6,130
4,040

0
-5,802
-12,636
-19,875

0%
-18,664
-9,621
-2,502
0

235
240
240

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

5,907
3,701
-321
-6,000
-12,719
-19,899

8.33%
-18,666
-9,684
-2,707

-87
229
240
240

5,669
3,362
-646
-6,215
-12,820
-19,934

16.67%
-18,670
-9,758
-2,912
-185
220
239
240

5420
3,021
-975
-6,446
-12,940
-19,982
18,677

25.00%
-18,677
-9,843
-3,117
-293
206
239
240



DAY 2018-05-04
J|Z2  2018-05-03

32

e oitsd M2 0 0 0 &L
e oitzd  eM 0 0 0 &
A F5H  ME 2,943 0 2,943 FLY
A Ft5H =24 0 7,281 -7,281 &Ly
2. DI A" 2R E
HCK8-H-SHARES FUT May18
2,207.32
1,471.54
735.77
=
f‘-‘r 0.00 T T T J T T T
?{5 0.00 2,979.75 5,959.50 8,939.25,¥1,919.0014,898.7517,878.5020,858.2523,838.00
-735.77
-1,471.54
-2,207.32
-2,943.09 -
E:
OHHIK8-C120-HSCEI
2,385.89
1,789.42
1,192.94
596.47
=
f‘-‘r 0.00 T T T L T T T
91': 0.00 3,000.00 6,000.00 9,000.0012,000.0015,000.0018,000.0021,000.0024,000.00




r

-596.47

-1,192.94

-1,789.42

-2,385.89

1,254.65

940.99

627.32

313.66

-627.32

-940.99

-1,254.65

2,385.89

1,789.42

1,192.94

596.47

-1,192.94

OHHIK8-C122-HSCEI

.00  3,050.00 6,100.00 9,150.0012,200.0015,250.0018,300.0021,350.0024,400.00

OHHIK8-P120-HSCEI

.00  3,000.00 6,000.00 9,000.00,42,000.0015,000.0018,000.0021,000.0024,000.00

yd

d




-1,789.42 |

2,385.89 -
7424
OHHIKS-P122-HSCEI
1,254.65
940.99
627.32
313.66
7
=
T 000 : : : . : .
e 0.00  3,050.00 6,100.00 9,150.0047,200.0015,250.0018,300.0021,350.0024,400.00
1313.66
627.32
-940.99
1,254.65 -

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCK8 H-SHARES FUT May18
OHHIK8-C1Zz HSCEI
OHHIK8-C1Zz HSCEI
OHHIK8-P12 HSCEI
OHHIK8-P12 HSCEI

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)

m
10
i
[ACL
[#o

716



DAY 2018-05-04
J|Z2  2018-05-03

Mot {7tsd M= 0 0 0 &Ly
M7 QIIEY g 0 0 0 Fe|
A7 5 84 0 0 0 B
A FEH  ME 5,984 0 5,984 ALY
=2 CHESTINPN-" 49,700 0 49,700 &2
A SF7t5dH M 0 50,285 -50,285 ZLY
2. 97| A1 "l 2ol E
KR4101N60009-2018-06 2 A 1| 200X| =M=
5,984.06
4,488.05
2,992.03
1,496.02
=
T 000 . . . . : . :
2{5 000 79.79 159.58 239.36 .“319.15 398.94 47873 55851 638.30
-1,496.02
-2,992.03
-4,488.05
-5,984.06 -
7
KR4201N53127-2018-05 -2-312.5
10,898.44
7,265.63
3,632.81




=
r
ar

A

0.

D0

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

0.00

0.

-4,055.63

-8,111.25

-12,166.88

-16,222.50

14,648.44

9,765.63

4,882.81

0.00

A 00A na

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



-4,882.81
-9,765.63
-14,648.44
-19,531.25 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1472
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1472 -1472  -1472  -1472  -1472 11,472 11,472
-5.33% -981 -981 981 -981 -981 981 -981
-2.67% 491 491 491 491 491 491 491
0% 0 0 0 0 0 0 0
2.67% 491 491 491 491 491 491 491
5.33% 981 981 981 981 981 981 981
8.00% 1472 1472 1472 1472 1472 1472 1472
2.529E+11 UBCSFXCL INDEX_3 278
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 278 278 278 278 278 278 278
-5.33% 186 186 186 186 186 186 186
-2.67% 93 -93 93 93 93 93 -93
0% 0 0 0 0 0 0 0
267% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 278 278 278 278 278 278 278
2.529E+11 UBCSFXCL INDEX_5 239
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -239 -239 239 239 -239 -239 -239
-5.33% 159 159 159 159 159 159 159
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
267% 80 80 80 80 80 80 80
5.33% 159 159 159 159 159 159 159
 8.00% 239 239 239 239 239 239 239
2.529E+11 UBCSFXCL INDEX_7 255

7| =Rkl MiEd

74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%



-8.00% -255 -255 -255 -255 -255 -255 -255
-5.33% -170 -170 -170 -170 -170 -170 -170
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0
2.67% 85 85 85 85 85 85 85
5.33% 170 170 170 170 170 170 170
8.00% 255 255 255 255 255 255 255
2.529E+11 UBCSFXC1 INDEX_8 471
Azl E s
7424 -2500%  -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 471 471 471 471 471 471 471
-5.33% -314 -314 -314 -314 -314 -314 -314
-2.67% -157 -157 -157 -157 -157 -157 -157
0% 0 0 0 0 0 0 0
2.67% 157 157 157 157 157 157 157
5.33% 314 314 314 314 314 314 314
8.00% 471 471 471 471 471 471 471
N
2.529E+11 UBCSFXC1 INDEX_10 119
Azl E s
7424 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -119 -119 -119 -119 -119 -119 -119
-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% 119 119 119 119 119 119 119
2.529E+11 UBCSFXC1 INDEX_11 636
Azl E s
7424 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -636 -636 -636 -636 -636 -636 -636
-5.33% -424 -424 -424 -424 -424 -424 -424
267% 212 212 212 212 212 212 212
0% 0 0 0 0 0 0 0
267% 212 212 212 212 212 212 212
5.33% 424 424 424 424 424 424 424
8.00% 636 636 636 636 636 636 636
2.529E+11 UBCSFXC1 INDEX_12 477
Azl E s
7424 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -477 477 477 477 -477 477 477
-5.33% -318 -318 -318 -318 -318 -318 -318
-2.67% -159 -159 -159 -159 -159 -159 -159
0% 0 0 0 0 0 0 0



267% 159 159 159 159 159 159 159
5.33% 318 318 318 318 318 318 318
8.00% 477 477 477 477 477 477 477
KR4101N60C 2018-06 A I|200K| =M 2 481
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -481 -481 481 481 481 481 481
-5.33% 321 321 321 321 321 321 321
-2.67% -160 -160 -160 -160 -160 -160 -160
0% 0 0 0 0 0 0 0
267% 160 160 160 160 160 160 160
5.33% 321 321 321 321 321 321 321
8.00% 481 481 481 481 481 481 481
KR4201N5312018-05 2312.5 1,109
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 458 455 451 446 439 432 423
-5.33% 428 416 404 390 376 361 346
-2.67% 305 286 268 249 230 212 193
0% 43 29 15 0 16 31 48
267% -316 321 -327 -334 -343 -352 -362
5.33% 708 709 710 712 715 719 724
8.00% 1,105 -1,105  -1,105  -1,105  -1,106 -1,107 -1,109
KR4201N5312018-05 2315 1,193
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 419 417 414 410 405 398 391
-5.33% 399 390 378 366 353 339 324
267% 301 281 261 241 221 201 180
0% 55 37 19 0 -19 -39 58
267% -319 -327 -336 -346 -358 -371 -385
5.33% 746 748 751 755 759 765 773
8.00% 1,185  -1,185  -1,186  -1187  -1,188 -1,190 -1,193
KR4301N5312018-05 £312.5 1,086
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,085  -1,085  -1085  -1,085  -1,085 -1,085 -1,086
-5.33% 553 554 556 559 563 567 572
267% -110 122 -134 -145 157 -169 -181
0% 10 8 4 0 5 11 17
267% 14 14 14 14 13 13 12
5.33% 14 14 14 14 14 14 14
8.00% 14 14 14 14 14 14 14



o

7|1¥)

ol
=

10f| =4 (VaR : 99% 2 2|+=F,10

A
=

<

7,768



o 2018-05-04
J|Z2  2018-05-03

7 2 CH &

Mot {7tsd M= 0 0 0
A 15 ~g 0 0 0 &
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME 4,939 0 4,939
= SI=AH  AY 74,453 0 74,453 EtQ|
A FtEH =4 0 25,943 -25,943 EtL|
= NES A9 51,560 0 51,560 & Q)
2. QH7|A| ™ol &9 x
OESXK8-C3475-EURO STOXX 50
2,250.84
1,500.56
750.28
0.00 T T T L, T T T
0.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00
-750.28

-1,500.56

-2,250.84

-3,001.11

74
OESXK8-C3500-EURO STOXX 50
7,477.81

4,985.21




2,492.60
&
g—t 0.00 T T T T T T
%5 0.00 875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00
-2,492.60 \
-4,985.21 \
-7,477.81
-9,970.42
7+4
OESXK8-P3475-EURO STOXX 50
2,250.84
1,500.56
750.28
&
g—t 0.00 T T T T T T 1
%5 .00 868.75 1,737.50 2,606.25,3,475.00 4,343.75 5,212.50 6,081.25 6,950.00
-750.28 /
-1,500.56 /
-2,250.84
-3,001.11
7+4
OESXK8-P3500-EURO STOXX 50
7,477.81
4,985.21
2,492.60
&
?—E 0.00 T T T D o T T T 1




zz 0.00 875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00
-2,492.60
-4,985.21
-7,477.81
-9,970.42 -
73
VGMS8-EURO STOXX 50 JUN18
3,704.44
2,469.62
1,234.81
zi
;E 0.00 T T T d T T T 1
?{5 0.00 874.25 1,748.50 2,622.75,3,497.00 4,371.25 5,245.50 6,119.75 6,994.00
-1,234.81
-2,469.62
-3,704.44
-4,939.25 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 47
260105SQPXSG EURO Covered CALL STRATEGY 67
OESXK8-C34 EURO STOXX 50 240
OESXK8-C35 EURO STOXX 50 798
OESXK8-P34 EURO STOXX 50 240
OESXK8-P35 EURO STOXX 50 798
VGM8 EURO STOXX 50 JUN18 395

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F) GERL

o



1,593



DAY 2018-05-04
J|Z2  2018-05-03

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,505 0 20,505 ZtL

2. B7|AIHO| 2YRE

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

20,505.39
15,379.04
10,252.69
5,126.35
.un'a
T 000 . . . . . . .
e 000 7979 15058 239.36 31915 39894 478.73 55851 638.30
5,126.35
110,252.69
15,379.04
-20,505.39 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o= . 1eaa
KR4101N60( 2018-06 AT 200K| =412 1,648
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1648  -1648  -1648  -1648  -1,648 1,648 1,648
533%  -1098  -1098  -1098  -1098  -1,098 -1,098 -1,098
-2.67% -549 -549 -549 -549 -549 -549 -549
0% 0 0 0 0 0 0 0
2.67% 549 549 549 549 549 549 549
5.33% 1098 1098 1098 1098 1,098 1,098 1,098

8.00% 1,648 1,648 1,648 1,648 1,648 1,648 1,648



7|1¥)

ol
=

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



DAY 2018-05-04
J|Z2  2018-05-03

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,037 0 1,037 FLy

TR E S

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

1,037.24
777.93
518.62
259.31
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.79 159.58 239.36 319.15 398.94 478.73 558.51 638.30
-259.31
-518.62
-777.93
-1,037.24 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I gal
KR4101N60( 2018-06 T AIL|200K| M= 83
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -83 -83 -83 -83 -83 -83 -83
-5.33% -56 -56 -56 -56 -56 -56 -56
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 56 56 56 56 56 56 56

8.00% 83 83 83 83 83 83 83



ol

7|1¥)

ol
=

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



SAlY  2018-05-04
2018-05-03
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