2017-11-13

oll

SAl

2017-11-10

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2017-11-13
7|=2  2017-11-10

Mt e = 0 0 0 ZLy
ol F7t5H = 1,597 0 1,597 FUj
2. B7|AHe| &7 E
KR4101MC0005-2017-12 B A L|200X| =M S
1,597.19
1,197.89
798.59
399.30
3
T 000 . . . . . .
?{5 0.00 84.06 168.13 252.19 336.25 420.31 504.38 588.44 672.50
-399.30
-798.59
-1,197.89
-1,597.19 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ qoal
KR4101MC012017-12 A L|200K|=M = 128
P EEN SO =
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -128 -128 -128 -128 -128 -128 -128
-5.33% -85 -85 -85 -85 -85 -85 -85
-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% 85 85 85 85 85 85 85
8.00% 128 128 128 128 128 128 128



ol

7|1¥)

ol
=

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



DAY 2017-11-13
J|ZY  2017-11-10

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

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

385

o

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



DAY 2017-11-13
J|ZY  2017-11-10

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

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C A13+HCSI5000(| 2fS170908 422

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
372

o

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



A9 2017-11-13
712 2017-11-10

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1316 0 1316

VGZ7-EURO STOXX 50 DEC17

1,316.26
987.19
658.13
329.06
=
:;E 0-00 T T T 1 T T T
?{E 0.00 903.25 1,806.50 2,709.75,3,613.00 4,516.25 5,419.50 6,322.75 7,226.00
-329.06
-658.13
-987.19
-1,316.26 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGZ7 EURO STOXX 50 DEC17 105
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) GLETIE)



A9 2017-11-13
7|24 2017-11-10

e 27133

A 7/t

1,660 0 1,660 &Ly

HCX7-H-SHARES IDX FUT NOV17

1,523.88
1,142.91
761.94
380.97
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,935.50 5,871.00 8,806.50,41,742.0014,677.5017,613.0020,548.5023,484.00
-380.97
-761.94
-1,142.91
-1,523.88 -
712
MHCX7-MINI H-SHR IDX FU Nov17
101.80
67.87
33.93
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,935.50 5,871.00 8,806.50,41,742.0014,677.5017,613.0020,548.5023,484.00
-33.93




-67.87

-101.80
-135.74 -
73
3. AL 2 £ P EHSE A U4 ZY) (EHl:# Bt )
HCX7 H-SHARES IDX FUT NOV17 122
MHCX7 MINI H-SHR IDX FU Nov17 11
4. THYAEO| A|THA L0 4 A(VaR : 9% E4F,10U7|F) (EHl:# Bt )

107



ZAlY  2017-11-13
7|24 2017-11-10

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

Al FtEH =24 0 1,302,296  -1,302,296 ALy
ol 27158 =4 0 1453109  -1,453,109 =L}

KR4201M(C3354-2017-12 &335

10,552.50

7,914.38

5,276.25

2,638.13

— O-OO T T T L T T T
o 0.00 83.75 167.50 251.25 335.00%_418.75 502.50 586.25 670.00

-2,638.13

-5,276.25

-7,914.38

-10,552.50

KR4201M(3370-2017-12 &337.5

828,056.25

621,042.19

414,028.13

207,014.06

— O-OO T T T L T T T
of 0.00 84.38 168.75 253.13 337.50\ 421.88 506.25 590.63 675.00

-207,014.06




-414,028.13

-621,042.19

-828,056.25

192,625.00

144,468.75

96,312.50

48,156.25

-48,156.25

-96,312.50

-144,468.75

-192,625.00

421,875.00

316,406.25

210,937.50

105,468.75

-105,468.75

-210,937.50

-316,406.25

KR4301M(C3353-2017-12 5335

.00

83.75

167.50 251.25_,335.00 418.75 502.50 586.25 670.00

KR4301M(C3379-2017-12 5337.5

0.

D0

84.38

168.75 253.13 337.50 421.88 506.25 590.63 675.00

yd

yd

d



-421,875.00 1

3. AUEIQE 2R EHE (A2 A0 AZH) (Ehg]- o))
KR4201MC3 2017-12 2335 659

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 314 304 292 278 263 247 230
5.33% 277 260 241 221 200 179 157
2.67% 203 179 155 130 105 80 55
0% 79 53 26 0 26 53 79
2.67% 97 121 145 169 194 219 245
5.33% -317 -335 -354 -374 -395 417 439
8.00% 568 579 592 606 623 640 659
KR4201MC3 2017-12 23375 49,482
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 21,879 21212 20399 19457 18402 17,248 16,008
-5.33% 19591 18366 17,028 15596 14,089 12,520 10,899
2.67% 14703 12,933 11,119 9,270 7,394 5,498 3,584
0% 6,165 4111 2,056 0 -2056 4,112 6,168
2.67% 6439  -8385 -10356  -12346  -14350  -16366  -18390
533% 22689  -24218  -25840  -27,535  -29,288 31,089 -32,927
800%  -41615  -42627  -43785  -45068  -46,455 47,931 49,482
KR4301MC3 2017-12 £335 12,531

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -12427 12431  -12438  -12450  -12,469 12496  -12,531
-5.33% 7326 -7365  -7417  -7483  -7,563 7,655 7,758
2.67% 2629  -2781  -2944  -3116  -37294 3,477 3,666
0% 667 445 223 0 223 446 -668
2.67% 2,050 1,923 1,781 1,628 1,465 1,294 1,117
5.33% 2,349 2,317 2,273 2,214 2,141 2,056 1,958
8.00% 2,380 2,376 2,369 2,356 2,335 2,306 2,268
KR4301MC3 2017-12 #3375 28,681

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -28535  -28539  -28546  -28562  -28,588 28627  -28,681
533%  -17,395  -17,444  -17518  -17,618  -17,745 -17,899 -18,078
2.67% 6785 7,040 7325 7637  -7,970 8,321 8,687
0% 1,450 967 484 0 -485 -970 -1,455
2.67% 5,538 5,180 4,800 4,403 3,992 3,570 3,139



5.33%
8.00%

6,624 6,511 6,364 6,183
6,766 6,750 6,720 6,672

=0 = (VaR : 99% M2 +F, 102 7| F)

5,972
6,604

5733
6,513



A9 2017-11-13
712 2017-11-10

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 7,867 0 7,867 =Ly
=A 27158 24 0 16,723 -16,723 AtLY

2. 7N He| &

12
|
P

HCX7-H-SHARES IDX FUT NOV17

7,866.81

5,900.11

3,933.41

1,966.70

of 0.00 2,935.50 5,871.00 8,806.50,41,742.0014,677.5017,613.0020,548.5023,484.00

-1,966.70

-3,933.41

-5,900.11

-7,866.81 -

OHHIX7-C114-HSCEI

1,469.03

1,101.77

734.51

367.26

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




r

-367.26

-734.51

-1,101.77

-1,469.03

OHHIX7-C116-OHHIX7-C116

6,892.69

5,169.51

3,446.34

1,723.17

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

-1,723.17

-3,446.34

-5,169.51

-6,892.69

1,101.77

734.51

367.26

0.00

0.

-367.26

-734.51

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




-1,101.77 |

-1,469.03 -
7t
OHHIX7-P116-OHHIX7-P116
5,169.51
3,446.34
1,723.17
=
g’ 0-00 T T T d T 1
2{5 0.00 2,900.00 5,800.00 8,700.00,#1,600.0014,500.0017,400.0020,300.0023,200.00
-1,723.17
-3,446.34
-5,169.51
-6,892.69 -
7t
3. AUE|IE 2R ZHFE 2L HSY) (Thl: 2h3d)
HCX7 H-SHARES IDX FUT NOV17 629
OHHIX7-C11HSCEI 118
OHHIX7-C110OHHIX7-C116 551
OHHIX7-P11 HSCEI 118
OHHIX7-P11 OHHIX7-P116 551

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



2A|Y  2017-11-13
7|22  2017-11-10

Al FtEH M= 0 0 0 ZHLY
7 Rl i B = 0 0 0 &9
A 158 =M 0 43,059 -43,059 ZtL|
= |IEHE ME 12,189 0 12,189 ELf
=7 SIEH  AY 46200 0 46,200 %9
A FtEH =24 0 42,566 -42,566 ALY

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

12,189.06
9,141.80
6,094.53
3,047.27
=
il 0.00 . . : . : . .
e 0.00 8406 16813 25219 33625 42031 504.38 588.44 672.50
3,047.27
6,094.53
9,141.80
112,189.06 -
74
KR4201MC3370-2017-12 B337.5
23,625.00
17,718.75
11,812.50
5,906.25




=
r
ar

A

O-OO T T T T T T
000 8438 16875 253.13 337.50\ 421.88 506.25 590.63 675.00
-5,906.25 \
-11,812.50 \
-17,718.75
-23,625.00
74
KR4301M(C3353-2017-12 335
5,862.50
4,396.88
2,931.25
1,465.63
0.00 T T T T T T 1
000 8375 16750 251.25_7335.00 418.75 502.50 586.25 670.00
-1,465.63 /
-2,931.25 /
-4,396.88
-5,862.50
74
KR4301MC3379-2017-12 F337.5
9,808.59
6,539.06
3,269.53
O-OO T T T T T T 1
000 8438 16875 253.13 337.50 421.88 506.25 590.63 675.00




-3,269.53
-6,539.06
-9,808.59
-13,078.13 -
7174
3. AILIZ| % £ XM E (A tl& A0 AFZ ) GORTRIED)
2.529E+11 UBCSFXCL INDEX_2 1,489
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-800%  -1489  -1489  -1489  -1489  -1489 1,489 1,489
-5.33% -992 -992 -992 -992 -992 -992 -992
-2.67% -496 -496 -496 -496 -496 -496 -496
0% 0 0 0 0 0 0 0
2.67% 496 496 496 496 496 496 496
5.33% 992 992 992 992 992 992 992
8.00% 1489 1489 1489 1489 1489 1,489 1,489
2.529E+11 UBCSFXCL INDEX_3 282
7| =Ate| HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -282 282 282 282 282 282 282
-5.33% -188 -188 -188 -188 -188 188 -188
-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% 188 188 188 188 188 188 188
8.00% 282 282 282 282 282 282 282
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| =Rkl MiEd

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



-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% -172 -172 -172 -172 -172 -172 -172
-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% 172 172 172 172 172 172 172
8.00% 257 257 257 257 257 257 257
2.529E+11 UBCSFXC1 INDEX_8 476

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -476 -476 -476 -476 -476 -476 -476
-5.33% -317 -317 -317 -317 -317 -317 -317
-2.67% -159 -159 -159 -159 -159 -159 -159
0% 0 0 0 0 0 0 0
2.67% 159 159 159 159 159 159 159
5.33% 317 317 317 317 317 317 317
8.00% 476 476 476 476 476 476 476
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% -212 -212 -212 -212 -212 -212 -212
-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% 212 212 212 212 212 212 212
8.00% 317 317 317 317 317 317 317
2.529E+11 UBCSFXC1 INDEX_10 282
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -282 282 282 282 282 282 282
-5.33% -188 -188 -188 -188 -188 -188 -188
267% 94 -94 94 94 94 -94 -94
0% 0 0 0 0 0 0 0
267% 94 94 94 94 94 94 94
5.33% 188 188 188 188 188 188 188
8.00% 282 282 282 282 282 282 282
KR4101MCO 2017-12 R AT|200K| M2 974
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -974 974 -974 974 -974 -974 974
-5.33% 650 -650 -650 650 -650 -650 -650
-2.67% -325 -325 -325 -325 -325 -325 -325
0% 0 0 0 0 0 0 0
267% 325 325 325 325 325 325 325
5.33% 650 650 650 650 650 650 650
8.00% 974 974 974 974 974 974 974
KR4201IMC3 2017-12 2337.5 1412
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 624 605 582 555 525 492 457
-5.33% 559 524 486 445 402 357 311
267% 419 369 317 264 211 157 102
0% 176 117 59 0 -59 117 176
267% -184 -239 -295 -352 -409 -467 525
5.33% 647 691 737 786 -836 -887 -939
8.00% 1187  -1216  -1249  -1286  -1325 -1,368 1,412
KR4301MC3 2017-12 335 381
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -378 -378 -379 -379 -379 -380 -381
-5.33% 223 224 226 228 -230 -233 236
-2.67% -80 -85 -90 -95 -100 -106 112
0% 20 14 7 0 7 14 -20
267% 62 59 54 50 45 39 34
5.33% 71 71 69 67 65 63 60
8.00% 72 72 72 72 71 70 69
KR4301MC3 2017-12 %£337.5 889



74
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
-885
-539
-210

45
172
205

-16.67%
-885
-541
-218

30
161
202
209

7| =Rkl iEd

-8.33% 0% 8.33%
-885 -885 -886
-543 -546 -550
-227 -237 -247

15 0 -15

149 136 124

197 192 185

208 207 205
99%AME| =102 7|F)

16.67%
-887
-555
-258

-30
111
178
202

25.00%
-889
-560
-269



DAY 2017-11-13
7|=2  2017-11-10

- ME 0
MR gItsd &M 0 0 0 HLY
Al {I15H ELS 0 0 0 &g
A A ME 39,599 0 39,599
2 CRES T | 0 93076 -93,076 ALY
= 273 ELS 97,502 0 97,502 %9
2. BN O] £ 2E
SX5E11C360-OESXX7-C3600 EURO STOXX 50 Price EUR
37,018.80
27,764.10
18,509.40
9,254.70
=
:;E 0.00 T T T L, T T T
?{E 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
-9,254.70
-18,509.40
-27,764.10
-37,018.80
74
SX5E11C362-OESXX7-C3625 EURO STOXX 50 Price EUR
7,139.44
4,759.63
2,379.81




.00

906.25 1,812.50 2,718.75 3,625.00.4,531.25 5,437.50 6,343.75 7,250.00

-2,379.81

-4,759.63

-7,139.44

-9,519.25

37,018.80

27,764.10

18,509.40

9,254.70

SX5E11P360-OESXX7-P3600 EURO STOXX 50 Price EUR

0.00

-9,254.70

-18,509.40

-27,764.10

-37,018.80

7,139.44

4,759.63

2,379.81

900.00 1,800.00 2,700.00,3,600.00 4,500.00 5,400.00 6,300.00 7,200.00

SX5E11P362-OESXX7-P3625 EURO STOXX 50 Price EUR

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




-£,27/3.01

-4,759.63

-7,139.44
-9,519.25 -
7}
VGZ7-EURO STOXX 50 DEC17
29,699.43
19,799.62
9,899.81
Z
;E O-OO T T T n T T T 1
?{5 0.00 903.25 1,806.50 2,709.75,3,613.00 4,516.25 5,419.50 6,322.75 7,226.00
-9,899.81
-19,799.62
-29,699.43
-39,599.24 -
7
3. AILEIE 2 FEHS @A U4 Y) GO
260105SQPXSG EURO Covered CALL STRATEGY 30
SX5E11C360 OESXX7-C3600 EURO STOXX 50 Price EUR 2,962
SX5E11C362 OESXX7-C3625 EURO STOXX 50 Price EUR 762
. [ 5 ezl
SX5E11P360 OESXX7-P3600 EURO STOXX 50 Price EUR 2,962
SX5E11P362 OESXX7-P3625 EURO STOXX 50 Price EUR 762
VGZ7 EURO STOXX 50 DEC17 3,168
4. THYNMEQ| HTHRMOIHZU(VaR : 99%MEIHF,1027|F) GO




2017-11-13
2017-11-10

ETFADIEY H 2| X| S ET 28

ot

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 6,977 0 6,977 ELy
2. B7|AHe| &7 E
KR4101MC0005-2017-12 B A L|200X| =M S
5,232.89
3,488.59
1,744.30
.E.l'.]
T 000 . . . . . . .
?{5 0.00 84.06 168.13 252.19 336.25 420.31 504.38 588.44 672.50
-1,744.30
-3,488.59
-5,232.89
-6,977.19 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101MC012017-12 A L|200K|=M = 558
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -558 -558 -558 -558 -558 -558 -558
-5.33% -372 -372 -372 -372 -372 -372 -372
-2.67% -186 -186 -186 -186 -186 -186 -186
0% 0 0 0 0 0 0 0
2.67% 186 186 186 186 186 186 186
5.33% 372 372 372 372 372 372 372
8.00% 558 558 558 558 558 558 558



ol

7|1¥)

ol
=

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

336



2 2017-11-13
7|24 2017-11-10

ojLAR| QI AT AR (HA-THIE)

<A

27153

7/t

CLF8-WTI CRUDE FUTURE Jan18

730.62

487.08

243.54

0.00

.00
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