2018-05-09
2018-05-08

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



SAlY  2018-05-09
2018-05-08

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1418 0 1,418 FLy
2. Q7| A|Ee & x
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,418.40
1,063.80
709.20
354.60
3
T 000 . . . . : . :
?{5 0.00 78.80 157.60 236.40 ,7315.20 394.00 472.80 551.60 630.40
-354.60
-709.20
-1,063.80
-1,418.40 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N60(2018-06 A L|200K|=M = 114
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -114 -114 -114 -114 -114 -114 -114
-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% 114 114 114 114 114 114 114



ol

7|1¥)

ol
=

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



ZAlY  2018-05-09
J|Z=2 2018-05-08

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 1,105

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

450

o

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



ZAlY  2018-05-09
J|Z=2 2018-05-08

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 401

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
434

o

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



DAY 2018-05-09
J|Z  2018-05-08

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
1,064.82

798.62

532.41

266.21

— 0-00 T T T 1 T T T
?{5 0.00 880.50 1,761.00 2,641.50,3,522.00 4,402.50 5,283.00 6,163.50 7,044.00

-266.21

-532.41

-798.62

-1,064.82 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGM8 EURO STOXX 50 JUN18 85

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

o



DAY 2018-05-09
J|Z  2018-05-08

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,117 0 2117 FUH

HCK8-H-SHARES FUT May18

1,984.29
1,488.21
992.14
496.07
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 3,011.75 6,023.50 9,035.25,#2,047.0015,058.7518,070.5021,082.2524,094.00
-496.07
-992.14
-1,488.21
-1,984.29 -
712
MHCKS8-MINI H-SHR IDX FU May18
132.32
99.24
66.16
33.08
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 3,011.75 6,023.50 9,035.25_42,047.0015,058.7518,070.5021,082.2524,094.00
-33.08




-66.16

-99.24
-132.32 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCK8 H-SHARES FUT May18 159
MHCKS8 MINI H-SHR IDX FU May18 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

149



DAY 2018-05-09
J|Z  2018-05-08

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

A Y et 7,728 0 7,728 G
A mtsd =i 0 859094  -859,094 HLY

KR4201N53127-2018-05 &312.5

263,281.25

197,460.94

131,640.63

65,820.31

— 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

-65,820.31

-131,640.63

-197,460.94

-263,281.25

KR4201N53150-2018-05 &315

259,875.00

194,906.25

129,937.50

64,968.75

— 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

-64,968.75




-129,937.50

-194,906.25
-259,875.00
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 20,250
7| Z=Xpeke] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3879 3879 3879 3879 3878 3,877 3,874
-5.33% 3876 3872 3863 3849 3828 3,799 3763
-2.67% 3579 3471 3353 3226 3,093 2,954 2,810
0% 452 307 156 0 159 -322 -486
267%  -6068 6082  -6104  -6135  -6176 6,227 6,287
533%  -13153  -13153  -13154  -13155  -13157  -13162  -13,170
800%  -20249  -20249  -20249 20249  -20249  -20249  -20250
KR4201N5312018-05 2315 19,055
7| Z=Xpeke] HE Y
I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 2,511 2,511 2,511 2,511 2,511 2,511 2,510



-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

2,511
2414
527
-5,202
-12,105
-19,053

-25.00%
-23,329
-14,275

-5,230
139
209
209
209

2,510 2,507 2,502 2,493
2,356 2,286 2,204 2,112
352 176 0 -176
-5,239 -5,287 -5,348 -5,419
-12,105 -12,107 -12,111 -12,118
-19,053 -19,053 -19,053 -19,053
3125
7| ZRpAbO] HE N

-16.67% -8.33% 0% 8.33%
-23,329 -23,329 -23,329 -23,329
-14,275 -14,275 -14,275 -14,275
-5,240 -5,256 -5,277 -5,305
100 54 0 -60
209 209 209 209
209 209 209 209
209 209 209 209

ZoH(VaR : 99%Al2|4F,102 7| F)

2479
2,011
-353
-5,501
-12,129
-19,054

16.67%
-23,329
-14,275
-5,338
-124
209
209
209

2,460
1,902
-529
-5,592
-12,145
-19,055
23,329

25.00%
-23,329
-14,275
-5,376
-193
208
209
209



DAY 2018-05-09
J|Z  2018-05-08

el
M /7t53H M2 0 0 0 ZrLH
Al f7t53H =24 0 0 0 FLy
A 7153 ME 2,975 0 2,975 =iy
=A 27158 24 0 7,282 -7,282 ELY
2. W7|A|"He &7 E
HCK8-H-SHARES FUT May18
2,231.02
1,487.35
743.67
=
g—fr 0.00 T T T J T T T
?15 0.00 3,011.75 6,023.50 9,035.25,47,047.0015,058.7518,070.5021,082.2524,094.00
-743.67
-1,487.35
-2,231.02
-2,974.69 -
74
OHHIK8-C120-HSCEI
2,386.24
1,789.68
1,193.12
596.56
=
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




r

-596.56

-1,193.12

-1,789.68

-2,386.24

-1,254.83

2,386.24

1,789.68

1,193.12

596.56

-1,193.12

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



-1,789.68 |

2,386.24 -
717
OHHIKS-P122-HSCEI
941.12
627.42
313.71
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
313.71
627.42
941.12
11,254.83 -

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

721



DAY 2018-05-09
J|Z  2018-05-08

Mt 7t5H M= 0 0 0| ZHLH
A e = B 0 0 0 &e
Mt FtEH =4 0 0 0 &Ly
A R7t5H M= 5,910 0 5,910 ZtLf
=2 SIEH  AY 49,700 0 49,700 &2
el {7tsd =M 0 50,285 -50,285 ALY
2. Q7| A|Ee & x
KR4101N60009-2018-06 2 A 1| 200X| =M=
5,910.00
4,432.50
2,955.00
1,477.50
3
T 000 . . . . : . :
2{5 0.00 78.80 157.60 236.40 .7315.20 394.00 472.80 551.60 630.40
-1,477.50
-2,955.00
-4,432.50
-5,910.00 -
74
KR4201N53127-2018-05 2312.5
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 1473
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1473  -1473  -1473  -1473  -1473 1,473 1,473
-5.33% -982 -982 -982 -982 -982 982 -982
-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% 982 982 982 982 982 982 982
8.00% 1473 1473 1473 1473 1473 1473 1473
2.529E+11 UBCSFXCL INDEX_3 279
7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 279 279 279 279 279 279 279
-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% 279 279 279 279 279 279 279
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

7| =Rkl MiEd
74 -25.00%  -16.67% -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

7[Rkl iEd
74 -25.00%  -16.67% -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_11 637

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -637 -637 -637 -637 -637 -637 -637
-5.33% -425 -425 -425 -425 -425 -425 -425
-2.67% -212 -212 -212 -212 -212 -212 -212
0% 0 0 0 0 0 0 0
2.67% 212 212 212 212 212 212 212
5.33% 425 425 425 425 425 425 425
8.00% 637 637 637 637 637 637 637
2.529E+11 UBCSFXC1 INDEX_12 478

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -478 -478 -478 -478 -478 -478 -478
-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% 478 478 478 478 478 478 478
KR4101N60C 2018-06 A I|200K| =M 2 474
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
KR4201N5312018-05 2312.5 1,118
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 214 214 214 214 214 214 214
-5.33% 214 214 213 212 211 210 208
267% 198 192 185 178 171 163 155
0% 25 17 9 0 9 18 27
267% -335 -336 -337 -339 -341 -344 -347
5.33% 726 726 726 726 726 726 727
8.00% 1,118 -1,118  -1,118  -1,118  -1,118 -1,118 -1,118
KR4201N5312018-05 2315 1,189
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 157 157 157 157 157 157 157
-5.33% 157 157 157 156 156 155 154
267% 151 147 143 138 132 126 119
0% 33 22 11 0 11 22 33
267% -325 -327 -330 -334 -338 -343 -349
5.33% 756 756 756 756 756 757 758
8.00% 1,189  -1,189  -1,189  -1,189  -1,189 -1,189 -1,189
KR4301N5312018-05 £312.5 1,356
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1356  -135  -135  -1,356  -1,356 -1,356 -1,356
-5.33% -830 -830 -830 -830 -830 -830 -830
-2.67% -304 -305 -306 -307 -308 -310 -313
0% 8 6 3 0 -3 7 11
267% 12 12 12 12 12 12 12
5.33% 12 12 12 12 12 12 12
8.00% 12 12 12 12 12 12 12



o

7|1¥)

ol
=

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

A
=

<

9,119



DAY 2018-05-09
J|Z  2018-05-08

QEAHEZR(FASH-TYH

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 4973 0 4,973
= SI=AH  AY 74,124 0 74,124 EQ|
A FtEH =4 0 25,828 -25,828 EtL]
= NES A2t 51,333 0 51,333 At Q)
2. Q7| A|He| & x
OESXK8-C3475-EURO STOXX 50
2,987.84
2,240.88
1,493.92
746.96
=
fvr 0.00 T T T L, T T T
2{5 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
-746.96
-1,493.92
-2,240.88
-2,987.84
7t4
OESXK8-C3500-EURO STOXX 50
7,444.74

4,963.16




2,481.58

-2,481.58

-4,963.16

-7,444.74

-9,926.33

2,240.88

1,493.92

746.96

-746.96

-1,493.92

-2,240.88

-2,987.84

.00

875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00

N

N

OESXK8-P3475-EURO STOXX 50

.00

868.75 1,737.50 2,606.25,3,475.00 4,343.75 5,212.50 6,081.25 6,950.00

OESXK8-P3500-EURO STOXX 50

7,444.74

4,963.16

2,481.58
&l
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
-2,481.58
-4,963.16
-7,444.74
-9,926.33 -
73
VGMS8-EURO STOXX 50 JUN18
4,973.04
3,729.78
2,486.52
1,243.26
zi
;E 0.00 T T T d T T T 1
?{5 0.00 880.50 1,761.00 2,641.50,3,522.00 4,402.50 5,283.00 6,163.50 7,044.00
-1,243.26
-2,486.52
-3,729.78
-4,973.04 -
73
3. AlLIZIQE 2O FXHS(HIHEUCI S FA) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 59
260105SQPXSG EURO Covered CALL STRATEGY 85
OESXK8-C34 EURO STOXX 50 239
OESXK8-C35 EURO STOXX 50 794
OESXK8-P34 EURO STOXX 50 239
OESXK8-P35 EURO STOXX 50 794
VGM8 EURO STOXX 50 JUN18 398
4. THYAHEO| A|THA L0 4 A(VaR : 9% E4F,10U7|F) GOSN



1,602



DAY 2018-05-09
J|Z  2018-05-08

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,252 0 20,252 ZHLY

TR E S

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

15,188.70
10,125.80
5,062.90
.un'a
T 000 . . . . . . .
e 000 7880 157.60 2364031520 39400 472.80 55160 630.40
5,062.90
110,125.80
15,188.70
-20,251.60 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR4101N60( 2018-06 AT 200K| =412 1,624
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1624  -1624  -1624  -1624  -1624 1,624 1,624
533%  -1082  -1082  -1082  -1082  -1,082 -1,082 -1,082
-2.67% -541 -541 -541 -541 -541 -541 -541
0% 0 0 0 0 0 0 0
2.67% 541 541 541 541 541 541 541
5.33% 1082 1082 1082 1082 1,082 1,082 1,082

8.00% 1,624 1,624 1,624 1,624 1,624 1,624 1,624



7|1¥)

ol
=

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



DAY 2018-05-09
J|Z  2018-05-08

ot

ETFAOIEY K2 X| S EH B9

[

e I
I Q5 Ao

= 0 0 0 ELy
= 1,024 0 1,024 Eu

TR E S

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

1,024.40
768.30
512.20
256.10
=
T 000 . . . . . . .
?{5 0.00 78.80 157.60 236.40 ~315.20 394.00 472.80 551.60 630.40
-256.10
-512.20
-768.30
-1,024.40 -
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



ol

7|1¥)

ol
=

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



DAY 2018-05-09
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