2017-11-17

oll

SAl

2017-11-16

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



2017-11-17
2017-11-16

At w158 M= 0 0 o0&
A w158 ME 1,590 0 1,590 ZLy
2. B7|AHe| &7 E
KR4101MC0005-2017-12 A A 1| 200X| =M &
1,589.59
1,192.19
794.79
397.40
=
T 000 . . . . . . .
?{5 0.00 83.66 167.33 250.99 .7334.65 418.31 501.98 585.64 669.30
-397.40
-794.79
-1,192.19
-1,589.59 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 197
KR4101MC012017-12 [ A I|200K| =M= 127
7| Z=RHAto| HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -127 -127 -127 -127 -127 -127 -127
-5.33% -85 -85 -85 -85 -85 -85 -85
-2.67% -42 -42 -42 -42 -42 -42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 85 85 85 85 85 85 85
8.00% 127 127 127 127 127 127 127



ol

7|1¥)

ol
=

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



DAY 2017-11-17
J|ZY  2017-11-16

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

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2S170822 1,057

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

345

o

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



DAY 2017-11-17
J|ZY  2017-11-16

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 416

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
367

o

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



A9 2017-11-17
7|z 2017-11-16

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1101 0 1101

VGZ7-EURO STOXX 50 DEC17

1,101.03
825.77
550.52
275.26
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 886.50 1,773.00 2,659.50,3,546.00 4,432.50 5,319.00 6,205.50 7,092.00
-275.26
-550.52
-825.77
-1,101.03 -
742
3. A2 £YFRHS HIHE LI (EH9l B2l
VGZ7 EURO STOXX 50 DEC17 88
4. THYNEC| AIh2 U0 4T A(VaR : 99%A12|+F,1027| ) (EF9l: Bt



A9 2017-11-17
7|24 2017-11-16

e 27133

A 7/t

1,636 0 1,636 &U

HCX7-H-SHARES IDX FUT NOV17

1,502.33
1,126.75
751.17
375.58
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,894.00 5,788.00 8,682.00,41,576.0014,470.0017,364.0020,258.0023,152.00
-375.58
-751.17
-1,126.75
-1,502.33 -
7%
MHCX7-MINI H-SHR IDX FU Nov17
133.82
100.36
66.91
33.45
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,894.00 5,788.00 8,682.00,41,576.0014,470.0017,364.0020,258.0023,152.00
-33.45




-66.91

-100.36
-133.82 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCX7 H-SHARES IDX FUT NOV17 120
MHCX7 MINI H-SHR IDX FU Nov17 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

105



ZAlY  2017-11-17
7|24 2017-11-16

A7 {7153

K=
=]
ol S7tsd =M 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. A|Lt2| 2

H EYTTHS @A A YIY)

JE
rd
[Ho

=T oo

KR4201MC3 2017-12 2335 643

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 270 263 255 244 233 220 207
-5.33% 244 230 215 199 182 164 145
2.67% 183 163 142 120 98 76 53
0% 72 48 24 0 24 48 72
2.67% 96 118 -140 163 186 -209 232
5.33% -312 -329 346 364 384 404 424
8.00% 563 572 584 597 611 626 643
KR4201MC3 2017-12 23375 48,065
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 18480 18052 17,497 16821 16,036 15,151 14,179
-5.33% 16927 16007 14964 13818 12,588 11,285 9,923
2.67% 13073 11,582 10,031 8,432 6,797 5,132 3,443
0% 5,581 3,725 1,864 0 -1866 -3,735 5,605
2.67% 6272  -808  -9913  -11,755  -13606  -15465 -17,330
533% 22167  -23581  -25077  -26,638  -28251 -29,905 -31,594
800%  -41,014 -41910  -42943  -44092  -45338 46666  -48,065
KR4301MC3 2017-12 £335 13,153

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -13115  -13116  -13117  -13121  -13127 13138 -13,153
-5.33% 8005  -8020  -8043  -8076  -8120 8,173 8,237
2.67% 3112 -3213  -3327  -3451  -3,585 3,727 3,875
0% 598 399 199 0 -199 -399 -598
2.67% 2,208 2,085 1,951 1,808 1,656 1,498 1335
5.33% 2,523 2,497 2,460 2,410 2,348 2,275 2,191
8.00% 2,548 2,546 2,542 2,533 2,519 2,498 2,470
KR4301MC3 2017-12 #3375 29,891

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -29,843  -29844  -29845  -29849  -29,856  -29,870  -29,891
533%  -18719  -18735 -18763  -18807  -183869 -18950  -19,052
2.67% 7837 798  -8166  -8375  -8,608 8,862 19,134
0% 1,237 829 416 0 419 841 1,264
2.67% 5,999 5,653 5,292 4,919 4,536 4,145 3,748



5.33%
8.00%

7,198 7,099 6,969 6,809
7,325 7,314 7,293 7,259

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

6,622
7,207

6,410
7,137



N oh
MY >

ne me

2017-
2017-

11-17
11-16

32

2. 7N He| &

= 2 13

I 4r = >

w158 M= 0 0 0 &
s15H =M 0 0 0 &
FHEH M= 7,919 0 7,919 ALy
27158 24 0 16,801 -16,801 AtLY

12
|
P

HCX7-H-SHARES IDX FUT NOV17

7,919.08

5,939.31

3,959.54

1,979.77

0.00 2,894.00 5,788.00 8,682.00,41,576.0014,470.0017,364.0020,258.0023,152.00

-1,979.77

-3,959.54

-5,939.31

-7,919.08 -

OHHIX7-C114-HSCEI

1,085.30

723.54

361.77

0.00

.00 2,850.00 5,700.00 8,550.0011,400.0014,250.0017,100.0019,950.0022,800.00



r

-361.77

-723.54

-1,085.30

-1,447.07

OHHIX7-C116-OHHIX7-C116

6,953.27

5,214.95

3,476.64

1,738.32

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

-1,738.32

-3,476.64

-5,214.95

-6,953.27

1,085.30

723.54

361.77

0.00

0.

-361.77

-723.54

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




-1,085.30 |

-1,447.07 -
73
OHHIX7-P116-OHHIX7-P116
5,214.95
3,476.64
1,738.32
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
-1,738.32
-3,476.64
-5,214.95
-6,953.27 -
7
3. AlLIZIRE 2 FRHS(EIHE LY ZA) (EHl: Bt )
HCX7 H-SHARES IDX FUT NOV17 634
OHHIX7-C11HSCEI 116
OHHIX7-C110OHHIX7-C116 556
OHHIX7-P11 HSCEI 116
OHHIX7-P11 OHHIX7-P116 556

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



ZA|Y  2017-11-17
7|=2  2017-11-16

Mt {715 dH M= 0 0 0 ZHLY
M7 QIEH  Ag 0 0 0 Fel
A7 Q158 8N 0 0 0 B
A FEH  ME 12,131 0 12,131 Euf
=7 IEH g 54,200 0 54,200 %Q|
el 27158 =4 0 52,659 -52,659 ELf
2. 87| A "e| 2ol
KR4101MC0005-2017-12 A A 1| 200X| =M E
12,131.06
9,098.30
6,065.53
3,032.77
3
il 0.00 . . : . : . .
?15 0.00 8366 167.33 250.99 33465 41831 501.98 585.64 669.30
-3,032.77
-6,065.53
-9,098.30
-12,131.06 -
71
KR4201MC3354-2017-12 =335
4,187.50
3,140.63
2,093.75
1,046.88




.00

83.75

167.50 251.25 335.0 418.75

502.50 586.25 670.00

-1,046.88

N

-2,093.75

N

-3,140.63

-4,187.50

23,625.00

17,718.75

11,812.50

5,906.25

-5,906.25

-11,812.50

-17,718.75

-23,625.00

5,862.50

4,396.88

2,931.25

1,465.63

KR4201M(C3370-2017-12 &337.5

0.

D0

84.38

168.75 253.13 337.5 421.88

506.25 590.63 675.00

N

N

N

KR4301M(C3353-2017-12 5335

.00

83.75

167.50 251.25 35.00 418.75

502.50 586.25 670.00



-1,4b5.63 /,
-2,931.25 /
-4,396.88
-5,862.50
77
KR4301MC3379-2017-12 %337.5
18,984.38
14,238.28
9,492.19
4,746.09
=
;E 0-00 T T T T T T
%5 0.00 84.38 168.75 253%37'.50 421.88 506.25 590.63
-4,746.09 /
-9,492.19 /
-14,238.28
-18,984.38
717
3. ALI2|2E =0 A XHF (X|CH =4 o A=) BHEER])
2.529E+11 UBCSFXC1 INDEX_2 1,481
| ZE=XFLARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
800%  -1481  -1481  -1481  -1481  -1481 -1,481 -1,481
-533% -988 -988 -988 -988 -988 -988 -988
267% -494 -494 494 494 494 -494 494
0% 0 0 0 0 0 0 0
267% 494 494 494 494 494 494 494
5.33% 988 988 988 988 988 988 988
8.00% 1,481 1,481 1481 1481 1,481 1,481 1,481
2.529E+11 UBCSFXC1 INDEX_3 280
| ZEXpARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%



-8.00% -280 -280 -280 -280 -280 -280 -280
-5.33% 187 -187 187 187 187 187 187
-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% 187 187 187 187 187 187 187
8.00% 280 280 280 280 280 280 280
2.529E+11 UBCSFXCL INDEX_4 160

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -160 -160 -160 -160 -160 -160 -160
. 533% -107 -107 107 -107  -107 -107 -107
-2.67% 53 53 53 53 53 53 53
0% 0 0 0 0 0 0 0
267% 53 53 53 53 53 53 53
5.33% 107 107 107 107 107 107 107
8.00% 160 160 160 160 160 160 160
2.529E+11 UBCSFXCL INDEX_S 240

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -240 -240 -240 -240 -240 -240 -240
5.33% -160 -160 160 160 160 160 -160
-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% 160 160 160 160 160 160 160
8.00% 240 240 240 240 240 240 240
2.529E+11 UBCSFXCL INDEX_6 200

| ESCNETIETRE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -200 -200 -200 -200 -200 -200 -200
5.33% 133 133 133 133 133 133 133
-2.67% -67 -67 67 -67 -67 67 -67
0% 0 0 0 0 0 0 0
267% 67 67 67 67 67 67 67
5.33% 133 133 133 133 133 133 133
8.00% 200 200 200 200 200 200 200
2.529E+11 UBCSFXCL INDEX_7 256

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -256 -256 256, 256 -256 -256 -256
5.33% 171 171 171 171 171 171 171
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0



267% 85 85 85 85 85 85 85
5.33% 171 171 171 171 171 171 171
8.00% 256 256 256 256 256 256 256
2.529E+11 UBCSFXCL INDEX_8 474

7| Z=Xpete] HEE
7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-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
2.529E+11 UBCSFXCL INDEX_9 316

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 316 316 316 316 316 316 316
- 533% 211 211 211 211 211 211 211
-2.67% -105 -105 105 105 -105 -105 -105
0% 0 0 0 0 0 0 0
267% 105 105 105 105 105 105 105
5.33% 211 211 211 211 211 211 211
8.00% 316 316 316 316 316 316 316
2.529E+11 UBCSFXCL INDEX_10 280

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -280 -280 -280 -280 -280 -280 -280
-5.33% -187 -187 -187 -187 -187 -187 -187
267% -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% 187 187 187 187 187 187 187
8.00% 280 280 280 280 280 280 280
2.529E+11 UBCSFXCL INDEX_11 641
| | ESCNETIETRE |
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -641 -641 641 -641 -641 641 -641
-5.33% 427 427 427 427 427 427 427
-2.67% 214 214 214 214 214 214 214
0% 0 0 0 0 0 0 0
2.67% 214 214 214 214 214 214 214
5.33% 427 427 427 427 427 427 427
8.00% 641 641 641 641 641 641 641
KR4101IMC012017-12 RATI200K| =M 2 970



7| =Rkl iEd

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -970 -970 -970 -970 -970 -970 -970
-5.33% -646 -646 -646 -646 -646 -646 -646
-2.67% -323 323 -323 -323 -323 -323 -323

0% 0 0 0 0 0 0 0
267% 323 323 323 323 323 323 323
5.33% 646 646 646 646 646 646 646
8.00% 970 970 970 970 970 970 970

KR4201MC3 2017-12 2335 255
7| Z=Xpete] HEE

7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 107 104 101 97 92 87 82
-5.33% 97 91 85 79 72 65 58
-2.67% 73 65 56 48 39 30 21

0% 29 19 10 0 10 19 29
267% -38 47 56 65 74 83 -92
5.33% 124 -130 137 145 152 -160 168
8.00% -223 227 232 237 242 -249 255

KR4201MC3 2017-12 2337.5 1371
7| Z=Xpeke] HEE

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 527 515 499 480 458 432 405

- 533% 483 457 427 394 359 322 283
-2.67% 373 330 286 241 194 146 98

0% 159 106 53 0 53 -107 -160
267% 179 231 283 335 -388 441 494
5.33% -632 673 715 760 -806 853 -901

.~ 800%  -L170  -1196  -1225  -1258  -1294 1331 1371

KR4301MC3 2017-12 £335 400
7| Z=Xpeke] HEE

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -399 -39 -399 -399 -400 -400 -400
-5.33% -244 -244 -245 -246 247 -249 251

267% -95 -98 -101 -105 -109 113 118

0% 18 12 6 0 6 12 18
267% 67 63 59 55 50 46 41
5.33% 77 76 75 73 71 69 67
8.00% 78 77 77 77 77 76 75

KR4301MC3 2017-12 £337.5 1,345
| | ESNENCESE |

e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1343  -1343 1343 -1343 1344 1,344 1,345
-5.33% -842 -843 844 -846 -849 853 857



-353 -359 -367 -377 -387 -399 -411

-2.67%

-57
169
278

-38
187
288
321

-19
204
298
324

19
238
314
328

37
254
319
329

56
270
324
330

0%
2.67%
5.33%
8.00%

221
306
327

317

7|1&)

ol
=

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

A
=

<

8,471



ZA|Y  2017-11-17
7|=2  2017-11-16

Al By TN 0 0 0
Al lEH  AY 0 0 0 %l
Al QlEH  8M 0 0 0 L
A {7t5d M= 41,893 0 41,893
=7 CPEETPN - 97,338 0 97,338 &9
=7 QIlEH  8M 0 99,000 -99,000 EfLf
2. BH7|A| e 2ol E
SX5E11C360-OESXX7-C3600 EURO STOXX 50 Price EUR
39,432.36
29,574.27
19,716.18
9,858.09
=
:;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
-9,858.09
-19,716.18
-29,574.27
-39,432.36
7t
SX5E11C362-OESXX7-C3625 EURO STOXX 50 Price EUR
10,067.68
7,550.76
5,033.84
2,516.92




O-OO 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
-2,516.92 \
-5,033.84 \
-7,550.76
-10,067.68
73
SX5E11P360-OESXX7-P3600 EURO STOXX 50 Price EUR
39,432.36
29,574.27
19,716.18
9,858.09
O-OO T T 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
-9,858.09 /
-19,716.18 /
-29,574.27
-39,432.36
73
SX5E11P362-OESXX7-P3625 EURO STOXX 50 Price EUR
10,067.68
7,550.76
5,033.84
2,516.92
O-OO T T T T T T 1
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 R1/ Q)




-7,550.76
-10,067.68 -
7
VGZ7-EURO STOXX 50 DEC17
41,893.19
31,419.89
20,946.59
10,473.30
&l
;E O-OO T T T n T T T 1
?{5 0.00 886.50 1,773.00 2,659.50,3,546.00 4,432.50 5,319.00 6,205.50 7,092.00
-10,473.30
-20,946.59
-31,419.89
-41,893.19 -
7
3. AL 2 £ P EHSEIHA U0 4T ) GO
260105SQPXSG EURO Covered CALL STRATEGY 49
SX5E11C360 OESXX7-C3600 EURO STOXX 50 Price EUR 3,155
SX5E11C362 OESXX7-C3625 EURO STOXX 50 Price EUR 805
. [ 5 el
SX5E11P360 OESXX7-P3600 EURO STOXX 50 Price EUR 3,155
SX5E11P362 OESXX7-P3625 EURO STOXX 50 Price EUR 805
VGZ7 EURO STOXX 50 DEC17 3,351
4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F) GO

-£,010.9¢

-5,033.84




ZA|Y  2017-11-17
7|=2  2017-11-16

ot

ETFADIEY H 2| X| S ET 28

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 6,944 0 6,944 ZLh

2. B7|AIHO| 2YRE

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