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ZA|Y  2017-11-06
7|22 2017-11-03

Al FtEH M= 0 0 o0&
A FtEH M= 1,614 0 1,614 ZLy
2. B7|AHe| &7 E
KR4101MC0005-2017-12 A A 1| 200X| =M &
1,210.18
806.79
403.39
=
T 000 . . . . . . .
?{5 0.00 8493 169.85 254.78 .7339.70 424.63 509.55 594.48 679.40
-403.39
-806.79
-1,210.18
-1,613.58 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
_ o [ 19ql
KR4101MC012017-12 A L|200K|=M = 129
7| =Rl HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -129 -129 -129 -129 -129 -129 -129
-5.33% -86 -86 -86 -86 -86 -86 -86
-2.67% -43 -43 -43 -43 -43 -43 -43
0% 0 0 0 0 0 0 0
2.67% 43 43 43 43 43 43 43
5.33% 86 86 86 86 86 86 86
8.00% 129 129 129 129 129 129 129



ol

7|1¥)

ol
=
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SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 12,592 0 12,592 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S170822 1,068

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 5,301 0 5,301 &9

2. B7|AIHO| 2YRE

VL EEESIEE TEIE T ESTURYE ST LI
SWCSI5000C A18HCSI5000|21S170908 410

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
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Al 2017-11-06
7|2 2017-11-03

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,341 0 140

VGZ7-EURO STOXX 50 DEC17

1,006.04

670.70

335.35

— 0-00 T T T 1 T T T
?{5 0.00 921.25 1,842.50 2,763.75,3,685.00 4,606.25 5,527.50 6,448.75 7,370.00

-335.35

-670.70

-1,006.04

-1,341.39 -

VT PLTEE TETE S PYEL) (EH9): et

VGZ7 EURO STOXX 50 DEC17 107

o

4. THYAEC] AITHE U0 AT A(VaR : 99% 42|+ F,1007|F) GO
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Al 2017-11-06
7|2 2017-11-03

e 27133

A 7/t

1,641 0 1,641 Uy

HCX7-H-SHARES IDX FUT NOV17

1,130.31
753.54
376.77
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,902.75 5,805.50 8,708.25,4#1,611.0014,513.7517,416.5020,319.2523,222.00
-376.77
-753.54
-1,130.31
-1,507.08 -
712
MHCX7-MINI H-SHR IDX FU Nov17
100.67
67.11
33.56
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,902.75 5,805.50 8,708.25,41,611.0014,513.7517,416.5020,319.2523,222.00
-33.56




-67.11

-100.67
-134.22 -
73
3. AL 2 £ P EHSE A U4 ZY) (EHl:# Bt )
HCX7 H-SHARES IDX FUT NOV17 121
MHCX7 MINI H-SHR IDX FU Nov17 11
4. THYAEO| A|THA L0 4 A(VaR : 9% E4F,10U7|F) (EHl:# Bt )
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Al 2017-11-06
7|2 2017-11-03

A7 {7153

K=
=]
ol S7tsd =M 0 1455188  -1,455188 ZtL|

KR4201MB3272-2017-11 &327.5

481,425.00

361,068.75

240,712.50

120,356.25

— O-OO T T T L T T T
o 0.00 81.88 163.75 245.63 327.50\_409.38 491.25 573.13 655.00

-120,356.25

-240,712.50

-361,068.75

-481,425.00

KR4201MB3306-2017-11 =330

359,700.00

269,775.00

179,850.00

89,925.00

— O-OO T T T L T T T
of 0.00 82.50 165.00 247.50 330.00% 412.50 495.00 577.50 660.00

-89,925.00




-179,850.00

-269,775.00

-359,700.00

KR4301MB3271-2017-11 5327.5

614,062.50

460,546.88

307,031.25

153,515.63

— 0.00

ol 0.00

81.88 163.75 245.63 7327.50 409.38 491.25 573.13 655.00

-153,515.63

-307,031.25

-460,546.88

-614,062.50 -

3. A2l 2 FEUSE AU Y) £ B 2))
KR4201MB32017-11 2327.5 38,744

7| ZRFAO| HIEA
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 17721 17649 17549 17417 17,256 17,067 16,853
533% 16607 16252 15874 15478 15067 14,645 14,213
267% 11323 10835 10343 9849 9,353 8,856 8357
0% 717 514 273 0 -301 -626 971
267%  -12191  -12219  -12267  -12339  -12436  -12559  -12,709
533% 25450 25451 25456  -25465  -25483 25511  -25553
800%  -38729  -38729  -38729  -38730  -38732  -38736  -38744
KR4201MB3:2017-11 2330 28,265

7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 10923 10895 10851 10,787 10,705 10,603 10,482



-5.33% 10,468 10,272 10,052 9,811 9,554 9,283 9,000

-2.67% 7,642 7,264 6,886 6,509 6,131 5,753 5375
0% 722 503 261 0 -277 -567 -868
2.67% -8,591 -8,633 -8,696 -8,781 -8,888 -9,017 -9,166
533%  -18399  -18402  -18409  -18423  -18446 -18,480 -18,528
8.00%  -28244  -28244  -28245  -28246  -28,249 -28,255 -28,265
KR4301MB3:2017-11 %327.5 29,482

7|EXpe| HEd
7t -25.00% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00%  -29/438  -29/438  -29440  -29443  -29,450 -29,463 -29,482
-533%  -12671  -12,777  -12908  -13,061  -13,235 -13,427 -13,634
-2.67% -1,343 -1,648 -1,959 -2,277 -2,599 -2,925 -3,254
0% 81 66 40 0 -56 -129 -218
2.67% 90 90 90 90 88 86 81
5.33% 90 90 90 90 90 90 920
8.00% 90 90 90 90 90 90 90
4. i gF| ZtHEHoYZH(VaR : 9% L E|+F,10U7|F) (The|- 24 2tR)



Al 2017-11-06
7|2 2017-11-03

T=
Ayt ft5d M= 0 0 0 Ly
7 FtEH =24 0 0 0 &
A 7153 ME 7,530 0 7,530 ZHLf
=A 27158 24 0 16,175 -16,175 AtLY

2. 7N He| &

12
|
P

HCX7-H-SHARES IDX FUT NOV17

5,647.65

3,765.10

1,882.55

of 0.00 2,902.75 5,805.50 8,708.25,1,611.0014,513.7517,416.5020,319.2523,222.00

-1,882.55

-3,765.10

-5,647.65

-7,530.20 -

OHHIX7-C114-HSCEI

1,464.51

1,098.38

732.26

366.13

or 0.00 2,850.00 5,700.00 8,550.0011,400.0014,250.0017,100.0019,950.0022,800.00




r

-366.13

-732.26

-1,098.38

-1,464.51

OHHIX7-C116-OHHIX7-C116

6,623.14

4,967.35

3,311.57

1,655.78

.00  2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00

-1,655.78

-3,311.57

-4,967.35

-6,623.14

1,098.38

732.26

366.13

0.00

0.

-366.13

-732.26

OHHIX7-P114-HSCEI

D0  2,850.00 5,700.00 8,550.00,#1,400.0014,250.0017,100.0019,950.0022,800.00

yd

d




-1,098.38 |

-1,464.51 -
7}
OHHIX7-P116-OHHIX7-P116
4,967.35
3,311.57
1,655.78
Z
g’ 0-00 T T T d T 1
%5 0.00 2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00
-1,655.78
-3,311.57
-4,967.35
-6,623.14 -
7
3. AL 2 £ P EHSE A U4 ZY) (Bl gt )
HCX7 H-SHARES IDX FUT NOV17 602
OHHIX7-C11HSCEI 117
OHHIX7-C110OHHIX7-C116 530
OHHIX7-P11 HSCEI 117
OHHIX7-P11 OHHIX7-P116 530

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)
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7|22 2017-11-03

0 YU

0
0 0 &t
0 0 0 Ry
12,314 0 12,314 &
42,700 0 42,700 & Q|
0 41,416 41,416 EHLY

ol ofX of¥ ol¥ of
Mo [> rx mo [> rx
M O Mo rx oo mo

T T i T i

KR4101MC0005-2017-12 R A I|200X| =M S

9,235.59

6,157.06

3,078.53

— O-OO T T T n T T T
o 0.00 84.93 169.85 254.78 7339.70 424.63 509.55 594.48 679.40

-3,078.53

-6,157.06

-9,235.59

-12,314.13 -

KR4201MB3272-2017-11 &327.5

13,918.75

10,439.06

6,959.38

3,479.69



=
r
ar

A

0.

-3,479.69

-6,959.38

-10,439.06

-13,918.75

D0

81.88 163.75 245.63 327.5 409.38 491.25 573.13 655.00

N

N

KR4201MB3306-2017-11 =330

9,075.00

6,806.25

4,537.50

2,268.75

0.00
0.

D0

82.50 165.00 247.50 330.0 412.50 495.00 577.50 660.00

-2,268.75

-4,537.50

-6,806.25

™

-9,075.00

18,421.88

13,816.41

9,210.94

4,605.47

0.00

A rAr- 2T

KR4301MB3271-2017-11 ¥327.5

0.

D0

81.88 163.75 245.63 27.50 409.38 491.25 573.13 655.00



-4,0U5.4/
-9,210.94
-13,816.41
-18,421.88 -
7174
3. AILIZ| % £ XM E (A tl& A0 AFZ ) GORTRIED)
2.529E+11 UBCSFXCL INDEX_2 1,486
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-800%  -1486  -1486  -1486  -1486  -1486 -1,486 -1,486
-5.33% -991 -991 -991 -991 -991 -991 -991
-2.67% -495 -495 -495 -495 -495 -495 -495
0% 0 0 0 0 0 0 0
2.67% 495 495 495 495 495 495 495
5.33% 991 991 991 991 991 991 991
8.00% 148 1486 1486 1486 1486 1,486 1,486
2.529E+11 UBCSFXCL INDEX_3 281
7| =Ate| HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -281 -281 281 281 281 281 -281
-5.33% -187 -187 -187 -187 -187 -187 -187
-2.67% -94 -94 -94 -94 -94 -94 -94
0% 0 0 0 0 0 0 0
2.67% 94 94 9 9 94 94 94
5.33% 187 187 187 187 187 187 187
8.00% 281 281 281 281 281 281 281
2.529E+11 UBCSFXCL INDEX_4 161
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -161 -161 161 -161 -6l -161 -161
-5.33% -107 -107 -107 -107 -107 -107 -107
-2.67% -54 -54 54 54 -54 -54 -54
0% 0 0 0 0 0 0 0
267% 54 54 54 54 54 54 54
5.33% 107 107 107 107 107 107 107
 8.00% 161 161 161 161 161 161 161
2.529E+11 UBCSFXCL INDEX_5 241
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%



-8.00% -241 -241 -241 -241 -241 -241 -241
-5.33% -161 -161 -161 -161 -161 -161 -161
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
2.67% 80 80 80 80 80 80 80
5.33% 161 161 161 161 161 161 161
8.00% 241 241 241 241 241 241 241
2.529E+11 UBCSFXC1 INDEX_6 201

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -201 -201 -201 -201 -201 -201 -201
-5.33% -134 -134 -134 -134 -134 -134 -134
-2.67% -67 -67 -67 -67 -67 -67 -67
0% 0 0 0 0 0 0 0
2.67% 67 67 67 67 67 67 67
5.33% 134 134 134 134 134 134 134
8.00% 201 201 201 201 201 201 201
2.529E+11 UBCSFXC1 INDEX_7 257

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -257 -257 -257 -257 -257 -257 -257
-5.33% -171 -171 -171 -171 -171 -171 -171
-2.67% -86 -86 -86 -86 -86 -86 -86
0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 171 171 171 171 171 171 171
8.00% 257 257 257 257 257 257 257
2.529E+11 UBCSFXC1 INDEX_8 475

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -475 -475 -475 -475 -475 -475 -475
-5.33% -317 -317 -317 -317 -317 -317 -317
-2.67% -158 -158 -158 -158 -158 -158 -158
0% 0 0 0 0 0 0 0
2.67% 158 158 158 158 158 158 158
5.33% 317 317 317 317 317 317 317
8.00% 475 475 475 475 475 475 475
2.529E+11 UBCSFXC1 INDEX_9 317

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -317 -317 -317 -317 -317 -317 -317
-5.33% -211 -211 -211 -211 -211 -211 -211
-2.67% -106 -106 -106 -106 -106 -106 -106
0% 0 0 0 0 0 0 0



267% 106 106 106 106 106 106 106
5.33% 211 211 211 211 211 211 211
8.00% 317 317 317 317 317 317 317

KR4101IMC02017-12 RATI200K| =M 2 983
7| Z=Xpete] HEE

7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -983 -983 -983 -983 -983 -983 -983
-5.33% -655 -655 655 655 655 655 -655
-2.67% -328 -328 328 -328 -328 -328 -328

0% 0 0 0 0 0 0 0
267% 328 328 328 328 328 328 328
5.33% 655 655 655 655 655 655 655
8.00% 983 983 983 983 983 983 983

KR4201MB3;2017-11 2327.5 1,120
7| Z=Xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 512 510 507 504 499 493 487

- 533% 480 470 459 447 436 423 411
-2.67% 327 313 299 285 270 256 242

0% 21 15 8 0 9 18 28
267% 352 353 355 357 360 363 -367
5.33% 736 736 736 736 737 738 739
800%  -1120  -1120  -1120  -1120  -1,120 -1,120 1,120

KR4201MB3:2017-11 2330 713
7| Z=xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 276 275 274 272 270 267 264
-5.33% 264 259 254 248 241 234 227

267% 193 183 174 164 155 145 136

0% 18 13 7 0 7 14 22
267% 217 218 219 222 224 227 231
5.33% 464 464 464 465 465 -466 467
8.00% 713 713 713 713 713 713 713

KR4301MB3:2017-11 £327.5 884
| ES L |

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -883 -883 -883 883 -884 884 -884
-5.33% -380 -383 -387 -392 -397 -403 -409
-2.67% 40 49 59 68 78 -88 -98

0% 2 2 1 0 2 4 7
267% 3 3 3 3 3 3 2
5.33% 3 3 3 3 3 3 3
8.00% 3 3 3 3 3 3 3
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Al 2017-11-06
7|2 2017-11-03

Al lzH  ME 0 0 0
Al lEH  AY 0 0 0 %l
Al QlEH  8M 0 0 0 LY
A {7t5d M= 37,984 0 37,984
=7 CPEETPN - 97,360 0 97,360 &9
=7 QIlEH  8M 0 80680 -80,680 EHLY
2. BH7|A| e 2ol E
SX5E11C360-OESXX7-C3600 EURO STOXX 50 Price EUR
32,057.88
24,043.41
16,028.94
8,014.47
=
:;E O-OO T T T L, T T T
?{5 0.00 900.00 1,800.00 2,700.00 3,600.00.4,500.00 5,400.00 6,300.00 7,200.00
-8,014.47
-16,028.94
-24,043.41
-32,057.88
7t
SX5E11C362-OESXX7-C3625 EURO STOXX 50 Price EUR
8,281.88
6,211.41
4,140.94
2,070.47




0.00 T T T T T T
0.00 906.25 1,812.50 2,718.75 3,625.00.4,531.25 5,437.50 6,343.75 7,250.00
-2,070.47 \
-4,140.94 \
-6,211.41
-8,281.88
7H4
SX5E11P360-OESXX7-P3600 EURO STOXX 50 Price EUR

24,043.41

16,028.94

8,014.47

O-OO T T T T 1
0.00  900.00 1,800.00 2,700.00,3,600.00 4,500.00 5,400.00 6,300.00 7,200.00

-8,014.47 /

-16,028.94 /

-24,043.41

-32,057.88

73
SX5E11P362-OESXX7-P3625 EURO STOXX 50 Price EUR

8,281.88

6,211.41

4,140.94

2,070.47

0.00 T T T T T 1
0.00 90625 1,812.50 2,718.75,3/625.00 4,531.25 5,437.50 6,343.75 7,250.00

2N7N A7




L, VIV /

-4,140.94

-6,211.41
-8,281.88 -
7}
VGZ7-EURO STOXX 50 DEC17
28,487.98
18,991.99
9,495.99
Z
;E O-OO T T T n T T T 1
?{5 0.00 921.25 1,842.50 2,763.75,3,685.00 4,606.25 5,527.50 6,448.75 7,370.00
-9,495.99
-18,991.99
-28,487.98
-37,983.98 -
7
3. AILEIE 2 FEHS @A U4 Y) GO
260105SQPXSG EURO Covered CALL STRATEGY 67
SX5E11C360 OESXX7-C3600 EURO STOXX 50 Price EUR 2,565
SX5E11C362 OESXX7-C3625 EURO STOXX 50 Price EUR 663
. 5 el
SX5E11P360 OESXX7-P3600 EURO STOXX 50 Price EUR 2,565
SX5E11P362 OESXX7-P3625 EURO STOXX 50 Price EUR 663
VGZ7 EURO STOXX 50 DEC17 3,039
4. THYNMEQ| HTHRMOIHZU(VaR : 99%MEIHF,1027|F) GO




ZA|Y  2017-11-06
7|22 2017-11-03

ot

ETFADIEY H 2| X| S ET 28

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

A7 {7153

ME 7,032 0 7,032 ZLy
=7 slsa HE

7,049 0 7,049 ZrLY

KR4101MC0005-2017-12 R A I|200K| =M S

7,048.78
5,286.58
3,524.39
1,762.19
.un'a
T 000 . . . . . . .
e 000 8493 169.85 25478 -339.70 42463 50955 59448 679.40
11,762.19
3,524.39
5,286.58
7,048.78 -
7424
3. ALZI SR EHE Mol Aol (ero et
— o= ey
KR4101MCO12017-12 FAL|200K| 4 2 562
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -562 -562 -562 -562 -562 -562 -562
-5.33% 375 375 375 375 375 375 375
-2.67% -187 -187 -187 -187 -187 -187 -187
0% 0 0 0 0 0 0 0
2.67% 187 187 187 187 187 187 187
5.33% 375 375 375 375 375 375 375

8.00% 562 562 562 562 562 562 562
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7|1¥)
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=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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o 2017-11-06
7|22 2017-11-03

ojLAR| QI AT AR (HA-THIE)

<A

7rEE d= 0 0
H=

7/t

CLF8-WTI CRUDE FUTURE Jan18

697.59

465.06

232.53

0.00

.00

13.69

27.39 41.08 54.77 68.46 82.16

95.85

109

-232.53

-465.06

-697.59

-930.12 -

1,502.84

1,127.13

751.42

375.71

0.00

-375.71

COF8-BRENT CRUDE FUTR JAN18

0.

DO

15.16

30.31 45.47 60.62 75.78 90.93

106.09

121

.54

.24



-751.42 //
-1,127.13
-1,502.84
7H4
HOF8-NY Harb ULSD Fut Jan18
706.02 /
529.51 /
353.01 /
176.50 /
0-00 T T T T T T 1
0.00 0.47 0.93 1.M86 2.33 2.79 3.26 3.72
-176.50 /
-353.01 /
-529.51
-706.02
7t4
KR4175MB0007-2017-11 H2{ M =
890.48
667.86 \
445.24 \
222.62 \
0-00 T T T T T T 1
0.00 278.28 556.55 834.83 1,113.10.1,391.38 1,669.65 1,947.93 2,226.20
-222.62 \
-445.24 \
-667.86 \




-890.48 |

NGF8-NATURAL GAS FUTR Jan18

1,314.77 /
986.08 /
657.38 /
328.69
& /
=
T 000 . . : : : . .
e 000 076 153 2.%05 381 458 534 6.10
-328.69 /
657.38 /
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