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= 1,587 0 1,587 &4

2. B7|AIHO| 2YRE

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

1,190.59
793.73
396.86
=
T 000 . . . . : . :
e 0.00 8355 167.10 250.65 33420 417.75 50130 584.85 668.40
-396.86
793.73
11,190.59
11,587.45 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S EHR)
T =
KR4101MCO01 2017-12 RAT200X| 4 A2 127
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -127 -127 127 127 -127 127 -127
-5.33% -84 -84 -84 -84 -84 -84 -84
-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% 84 84 84 84 84 84 84

8.00% 127 127 127 127 127 127 127
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3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C A13+HCSI5000(| 2fS170908 411

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
370

o

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



2AY  2017-11-22
7212 2017-11-21

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,105 0 1,105

VGZ7-EURO STOXX 50 DEC17

828.62
552.41
276.21
Z
=
:;E 0-00 T T T 1 T T T
?{E 0.00 889.75 1,779.50 2,669.25,3,559.00 4,448.75 5,338.50 6,228.25 7,118.00
-276.21
-552.41
-828.62
-1,104.82 -
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e 27133

A 7/t

1,848 0 1,848 Uy

HCX7-H-SHARES IDX FUT NOV17

1,710.51
1,282.88
855.25
427.63
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,975.00 5,950.00 8,925.00,#1,900.0014,875.0017,850.0020,825.0023,8(00.00
-427.63
-855.25
-1,282.88
-1,710.51 -
712
MHCX7-MINI H-SHR IDX FU Nov17
137.47
103.10
68.73
34.37
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,975.00 5,950.00 8,925.00,41,900.0014,875.0017,850.0020,825.0023,800.00
-34.37
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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
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84.38

168.75 253.13 337.50 421.88 506.25 590.63 675.00
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-421,875.00 1

3. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201MC3 2017-12 2335 636

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 237 232 226 219 210 200 190
-5.33% 218 208 195 182 168 153 137
2.67% 168 150 132 113 93 74 54
0% 66 44 22 0 22 44 66
2.67% 98 118 138 -159 -180 2202 223
5.33% -315 -329 344 -361 -378 -396 415
8.00% 567 575 584 595 608 621 636
KR4201MC3 2017-12 23375 47,288
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 15902 15635 15263 14,787 14211 13,542 12,788
5.33% 14847 14161 13354 12444 11,444 10,369 9,228
2.67% 11,760 10,506 9,181 7,801 6,377 4917 3,427
0% 5,041 3,368 1,687 0 -1,692 -3,387 5,085
2.67% 6355  -8022  -9702  -11,393  -13,090  -14794  -16,503
533% 22184  -23453  -24801  -26210  -27,669 29168  -30,699
800%  -41176  -41930  -42,812  -43,804  -44,889 46054  -47,288
KR4301MC3 2017-12 £335 13,558

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -13544  -13544  -13545  -13546  -13,548 13,552 -13,558
-5.33% 8438  -8444  -8454  -8470  -8493 -8,525 8,564
2.67% 3450  -3517  -3597  -3688  -3,789 -3,899 4,015
0% 532 355 178 0 -178 -357 535
2.67% 2,272 2,160 2,038 1,908 1,771 1,628 1,480
5.33% 2,568 2,549 2,521 2,482 2,433 2,373 2,304
8.00% 2,585 2,584 2,582 2,577 2,568 2,554 2,535
KR4301MC3 2017-12 #3375 30,660

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -30,645  -30,645  -30,645 -30,646  -30,648 -30,653 -30,660
533%  -19,540  -19544  -19555  -19574  -19,603 -19,646 -19,704
2.67% 8547  -8634  -8748  -887  -9,051 9,235 -9,439
0% 1,053 710 358 0 -363 731 1,102
2.67% 6,247 5,927 5,593 5,250 4,899 4,541 4,179
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6,101.31

4,067.54

2,033.77

of 0.00 2,975.00 5,950.00 8,925.00,41,900.0014,875.0017,850.0020,825.0023,800.00

-2,033.77

-4,067.54

-6,101.31

-8,135.08 -

OHHIX7-C114-HSCEI

1,439.07

1,079.30

719.53

359.77

or 0.00 2,850.00 5,700.00 8,550.0011,400.0014,250.0017,100.0019,950.0022,800.00
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-1,079.30

-1,439.07

6,914.82

5,186.11

3,457.41

1,728.70

0.00

-1,728.70

-3,457.41

-5,186.11

-6,914.82

1,439.07

1,079.30

719.53
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0.00

-359.77

-719.53

OHHIX7-C116-OHHIX7-C116

0.

D0  2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00
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O-OO T T T T
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-3,457.41

-5,186.11
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M 27153 ME 0 0 0 FLY
Al 715 A 0 0 0 &e
Al FtEH =24 0 6,824 -6,824 L
A f7t5H M2 12,115 0 12,115 ZLY
= IEH g 54,200 0 54,200 %Q|
A FtEH =24 0 59,409 -59,409 ZtLY

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

12,114.75
9,086.06
6,057.38
3,028.69
=
il 0.00 . . : . : . .
e 0.00 8355 167.10 250.65 33420 417.75 50130 584.85 668.40
3,028.69
6,057.38
9,086.06
12,114.75 -
7424
KR4201MC3354-2017-12 335
4,187.50
3,140.63
2,093.75
1,046.88
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83.75

167.50 251.25 335.0 418.75
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N
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27,000.00
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13,500.00
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-6,750.00

-13,500.00

-20,250.00

-27,000.00

5,862.50

4,396.88

2,931.25
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D0

84.38
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.00

83.75

167.50 251.25 35.00 418.75

502.50 586.25 670.00



-1,465.63 /,
-2,931.25 /
-4,396.88
-5,862.50
77
KR4301MC3379-2017-12 %337.5
22,359.38
16,769.53
11,179.69
5,589.84
=
;E 0-00 T T T T T
%5 0.00 84.38 168.75 253%37'.50 421.88 506.25 590.63
-5,589.84 /
-11,179.69 /
-16,769.53
-22,359.38
77
3. AlLtEI2E 20 EHS @A N4 A) 491 9l
2.529E+11 UBCSFXC1 INDEX_2 1,474
| ZE=XFLARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,474 1,474 ‘1474 -1474  -1474 1,474 -1,474
-533% -983 -983 -983 -983 -983 -983 -983
267% 491 -491 491 491 491 -491 491
0% 0 0 0 0 0 0 0
267% 491 491 491 491 491 491 491
5.33% 983 983 983 983 983 983 983
8.00% 1474 1474 1474 1474 1474 1,474 1,474
2.529E+11 UBCSFXC1 INDEX_3 279
| ZEXpARO| S
724 -2500% -1667%  -8.33% 0% 8.33% 16.67% 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
2.67% 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 UBCSFXC1 INDEX_4 159

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -159 -159 -159 -159 -159 -159 -159
-5.33% -106 -106 -106 -106 -106 -106 -106
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 106 106 106 106 106 106 106
8.00% 159 159 159 159 159 159 159
2.529E+11 UBCSFXC1 INDEX_5 239

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 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
2.67% 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 UBCSFXC1 INDEX_6 199

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -199 -199 -199 -199 -199 -199 -199
-5.33% -133 -133 -133 -133 -133 -133 -133
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
5.33% 133 133 133 133 133 133 133
8.00% 199 199 199 199 199 199 199
2.529E+11 UBCSFXC1 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



267% 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 8 472
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 472 472 472 472 472 472 472
-5.33% 314 314 314 314 314 314 314
267% -157 -157 157 -157 -157 -157 -157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 314 314 314 314 314 314 314
8.00% 472 472 472 472 472 472 472
2.529E+11 UBCSFXC1 INDEX_9 314
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -314 -314 314 314 314 314 314
-5.33% 210 210 210 210 210 210 210
-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% 210 210 210 210 210 210 210
8.00% 314 314 314 314 314 314 314
2.529E+11 UBCSFXC1 INDEX_10 279
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 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 UBCSFXC1 INDEX_11 638
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -638 -638 -638 -638 -638 -638 -638
-5.33% -425 -425 425 425 425 425 425
267% 213 213 213 213 213 213 213
0% 0 0 0 0 0 0 0
267% 213 213 213 213 213 213 213
5.33% 425 425 425 425 425 425 425
8.00% 638 638 638 638 638 638 638
KR4101MCO 2017-12 RATI|200K| M2 967



7| =Rkl iEd

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -967 -967 -967 -967 -967 -967 -967
-5.33% -645 -645 645 645 645 645 645
-2.67% 322 322 -322 -322 -322 -322 322

0% 0 0 0 0 0 0 0
267% 322 322 322 322 322 322 322
5.33% 645 645 645 645 645 645 645
8.00% 967 967 967 967 967 967 967

KR4201IMC3 2017-12 2335 252
7| Z=Xpete] HEE

7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 94 92 90 87 83 80 75
-5.33% 87 82 78 72 67 61 54
-2.67% 67 60 52 45 37 29 21

0% 26 17 9 0 9 17 26
267% -39 47 55 63 72 -80 -88
5.33% 125 131 137 143 -150 157 -165
8.00% 225 228 232 236 241 -246 252

KR4201IMC3 2017-12 2337.5 1,542
7| Z=Xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 519 510 498 482 463 442 417

- 533% 484 462 435 406 373 338 301
-2.67% 383 343 299 254 208 160 112

0% 164 110 55 0 55 110 -166
267% -207 -262 316 371 427 482 538
5.33% 723 765 -809 855 -902 951 -1,001
800%  -1343  -1367  -1396  -1428  -1464 -1,502 1,542

KR4301MC3 2017-12 %335 413
7| Z=Xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 412 412 412 412 412 412 413
-5.33% 257 257 257 258 258 259 -261

267% -105 -107 -109 112 115 119 122

0% 16 11 5 0 s 11 16
267% 69 66 62 58 54 50 45
5.33% 78 78 77 76 74 72 70
8.00% 79 79 79 78 78 78 77

KR4301MC3 2017-12 Z337.5 1,625
| | ESCNETIETRE |

e 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -1624  -1624  -1624  -1624  -1624 1,625 1,625
533%  -103  -1036  -1036  -1037  -1039 -1,041 1,044
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74{ef Ch A
Mt 7t5H M= 0 0 0
A e = B 0 0 0 &e
Mt FtEH =4 0 0 0Zu
Al NES At 0 0 0 g2l
= SIEH  ME 19705 0 19,705
= SI=AH  AY 96,514 0 96,514 A9
A FtEH =4 0 55,239 -55,239 EtL|
A PES A2t 51,475 0 51,475 &9
2. Q7|A| "l £l x
SX5E12C352-0OESXZ7-C3525 EURO STOXX 50 Price EUR
2,812.52
2,109.39
1,406.26
703.13
3
fvr 0.00 T T T L, T T T
2{5 0.00 881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,050.00
-703.13
-1,406.26
-2,109.39
-2,812.52
7t4
SX5E12C355-0OESXZ7-C3550 EURO STOXX 50 Price EUR
24,806.93
18,605.20

12,403.46




6,201.73

O-OO T T T T T T
0.00 887.50 1,775.00 2,662.50 3,550.00.4,437.50 5,325.00 6,212.50 7,100.00

-6,201.73 \
-12,403.46 \

-18,605.20

-24,806.93

SX5E12P352-0ESXZ7-P3525 EURO STOXX 50 Price EUR

2,812.52

2,109.39

1,406.26

703.13

0.00 T T T T T T 1
0.00 881.25 1,762.50 2,643.75,3/525.00 4,406.25 5,287.50 6,168.75 7,050.00

-703.13 /

-1,406.26 /

-2,109.39

-2,812.52
72
SX5E12P355-0OESXZ7-P3550 EURO STOXX 50 Price EUR
24,806.93
18,605.20
12,403.46
6,201.73
O-OO T T T ” T T T 1




A

of 0.00 887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

-6,201.73

-12,403.46

-18,605.20

-24,806.93 -

VGZ7-EURO STOXX 50 DEC17

14,778.55

9,852.37

4,926.18

S O-OO T T T T

-4,926.18

of 0.00 889.75 1,779.50 2,669.25,3,559.00 4,448.75 5,338.50 6,228.25 7,118.00

-9,852.37

-14,778.55

-19,704.73 -

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
SX5E12C352 OESXZ7-C3525 EURO STOXX 50 Price EUR
SX5E12C355 OESXZ7-C3550 EURO STOXX 50 Price EUR
SX5E12P352 OESXZ7-P3525 EURO STOXX 50 Price EUR
SX5E12P355 OESXZ7-P3550 EURO STOXX 50 Price EUR
VGZ7 EURO STOXX 50 DEC17
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