2017-11-23

oll

SAl

2017-11-22

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZAY  2017-11-23
7212 2017-11-22

e
w7

1,595.53

1,196.64

797.76

398.88

= 0.00

-398.88

-797.76

-1,196.64

-1,595.53

3. ALIE|2E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

TR E S

w/tsd

{7152

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

0
1,596

YU
U

0.00 83.98

167.95 251.93 33590 419.88 503.85

587.83

671.80

-25.00%
-127
-85

-42

0

42

85

127

-16.67%
-127

127

FEHUSE LU Y ZY)

-8.33%
-127
-85

-42

0

42

85

127

127

8.33%
-127

127

16.67%
-127
-85

-42

0

42

85

127

127



ol

7|1¥)

ol
=

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



ZA|Y  2017-11-23
7= 2017-11-22

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
370

o

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



A9 2017-11-23
7212 2017-11-22

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1110 0 1110

VGZ7-EURO STOXX 50 DEC17

1,109.77
832.33
554.89
277.44
=
=
:;E 0-00 T T T 1 T T T
?{E 0.00 894.00 1,788.00 2,682.00,3,576.00 4,470.00 5,364.00 6,258.00 7,152.00
-277.44
-554.89
-832.33
-1,109.77 -
7%
3. AlLtZISE 2O FXHS(HIHE LY Z) GO
VGZ7 EURO STOXX 50 DEC17 89
4. THMAHEO| A|THA AU AHZ A (VaR : 99% A E| 4 F,10U7|F) (EHl:4 Tt )



A9 2017-11-23
7212 2017-11-22

e 27133

il
A 7red o

1,858 0 1,858 &y

HCX7-H-SHARES IDX FUT NOV17

1,719.42
1,289.56
859.71
429.85
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,991.75 5,983.50 8,975.25,41,967.0014,958.7517,950.5020,942.2523,934.00
-429.85
-859.71
-1,289.56
-1,719.42 -
7%
MHCX7-MINI H-SHR IDX FU Nov17
103.61
69.07
34.54
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,991.75 5,983.50 8,975.25,¥1,967.0014,958.7517,950.5020,942.2523,934.00
-34.54




-69.07

-103.61
-138.15 -
73
3. AL 2 £ P EHSE A U4 ZY) (EHl:# Bt )
HCX7 H-SHARES IDX FUT NOV17 138
MHCX7 MINI H-SHR IDX FU Nov17 11
4. THYAEO| A|THA L0 4 A(VaR : 9% E4F,10U7|F) (EHl:# Bt )

120



A9 2017-11-23
7212 2017-11-22

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

EEEEE L EE LY

AI-:I-O)
oo

JE
rd
[Ho

2

KR4201MC3 2017-12 =335 662

J|EAHARO| HEA
714 -25.00% -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% 262 257 250 233 222 211
-5.33% 240 228 215 186 170 154
-2.67% 181 162 143 103 83 63
0% 65 43 22 -22 -43 -65
2.67% -113 -132 -151 -191 -211 -232
5.33% -343 -355 -368 -399 -415 -433
8.00% -603 -609 -617 -637 -649 -662
KR4201MC3 2017-12 =337.5 49,405
| 7| RtALO| HE N |
714 -25.00% -16.67% -8.33% 8.33% 16.67% 25.00%
-8.00% 17,698 17,387 16,968 15,819 15,103 14,305
-5.33% 16,405 15,637 14,755 12,716 11,587 10,400
-2.67% 12,742 11,405 10,012 7,108 5,611 4,093
0% 5,056 3,373 1,687 -1,688 -3,377 -5,066
2.67% -7,502 -9,073 -10,670 -13,917 -15,560 -17,213
5.33% -24,371 -25,483 -26,690 -29,315 -30,709 -32,144
8.00% -44,089 -44,699 -45,438 -47,246 -48,288 -49,405
KR4301MC3 2017-12 =335 13,145
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714 -25.00% -16.67% —8.33%‘ 8.33% 16.67% 25.00%
-8.00% -13,125 -13,126 -13,126 -13,131 -13,136 -13,145
-5.33% -7,992 -8,001 -8,017 -8,071 -8,111 -8,160
-2.67% -3,057 -3,147 -3,248 -3,477 -3,602 -3,733
0% 529 353 176 -177 -353 -530
2.67% 1,795 1,716 1,625 1,412 1,292 1,167
5.33% 1,953 1,944 1,928 1,873 1,832 1,783
8.00% 1,959 1,958 1,957 1,951 1,943 1,932
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-5.33% -18,819 -18,827 -18,844 -18,913 -18,969 -19,042
-2.67% -7,850 -7,975 -8,127 -8,503 -8,722 -8,957
0% 1,125 752 377 -378 -758 -1,138
2.67% 5,184 4,933 4,662 4,071 3,757 3,434
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2.529E+11 UBCSFXCL INDEX 2 1,468
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1468  -1468  -1468  -1468  -1468 1,468 1,468
-5.33% 978 978 978 978 978 978 978
-2.67% 489 489 489 489 -489 489 489
0% 0 0 0 0 0 0 0
267% 489 489 489 489 489 489 489
5.33% 978 978 978 978 978 978 978
8.00% 1468 1468 1468 1468 1468 1,468 1,468
2.529E+11 UBCSFXCL INDEX_3 278
7| Z=Xpeke] HEE
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-8.00% -278 -278 -278 -278 -278 -278 -278
-5.33% -185 -185 -185 -185 -185 -185 -185
-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% 185 185 185 185 185 185 185
8.00% 278 278 278 278 278 278 278
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_5 238

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -238 -238 -238 -238 -238 -238 -238
-5.33% -159 -159 -159 -159 -159 -159 -159
-2.67% -79 -79 -79 -79 -79 -79 -79
0% 0 0 0 0 0 0 0
2.67% 79 79 79 79 79 79 79
5.33% 159 159 159 159 159 159 159
8.00% 238 238 238 238 238 238 238
2.529E+11 UBCSFXC1 INDEX_6 198

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -198 -198 -198 -198 -198 -198 -198
-5.33% -132 -132 -132 -132 -132 -132 -132
-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% 132 132 132 132 132 132 132
8.00% 198 198 198 198 198 198 198
2.529E+11 UBCSFXC1 INDEX_7 254

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -254 -254 -254 -254 -254 -254 -254
-5.33% -169 -169 -169 -169 -169 -169 -169
-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% 169 169 169 169 169 169 169
8.00% 254 254 254 254 254 254 254
2.529E+11 UBCSFXC1 INDEX 8 470
Azl E 5
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-8.00% -470 -470 -470 -470 -470 -470 -470
-5.33% -313 -313 313 313 -313 313 -313
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% 313 313 313 313 313 313 313
8.00% 470 470 470 470 470 470 470
2.529E+11 UBCSFXC1 INDEX_9 313
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -313 -313 -313 -313 -313 -313 -313
-5.33% -209 -209 -209 -209 -209 -209 -209
267% -104 -104 -104 -104 -104 -104 -104
0% 0 0 0 0 0 0 0
267% 104 104 104 104 104 104 104
5.33% 209 209 209 209 209 209 209
8.00% 313 313 313 313 313 313 313
2.529E+11 UBCSFXC1 INDEX_10 278
Azl E s
724 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 278 -278 278 278 278 278 278
-5.33% -185 -185 185 185 185 185 -185
-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% 185 185 185 185 185 185 185
8.00% 278 278 278 278 278 278 278
2.529E+11 UBCSFXC1 INDEX_11 635
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -635 -635 -635 -635 -635 -635 -635
-5.33% -423 -423 423 423 423 423 423
267% 212 212 212 212 212 212 212
0% 0 0 0 0 0 0 0
267% 212 212 212 212 212 212 212
5.33% 423 423 423 423 423 423 423
8.00% 635 635 635 635 635 635 635
2.529E+11 UBCSFXC1 INDEX_12 476
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-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
267% 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

KR410IMCO 2017-12 FATI200K|$4 2 973
7| Z=Xpete] HEE

7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 973 973 973 973 973 973 973
-5.33% -649 -649 649 649 649 649 -649
-2.67% 324 324 324 324 324 324 324

0% 0 0 0 0 0 0 0
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0% 26 17 9 0 9 17 26
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0% 165 110 55 0 55 110 165
267% 245 -296 -348 -401 454 507 561
5.33% 795 831 -870 912 956 -1,001 1,048
800%  -1438  -1457  -1482  -1509  -1541 1,575 1,611
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3. AlLtE| 2 AR EHE Il oA T ) (EHS]: s atel)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 25
260105SQPXSG EURO Covered CALL STRATEGY 5
SX5E12C352 OESXZ7-C3525 EURO STOXX 50 Price EUR 227
SX5E12C355 OESXZ7-C3550 EURO STOXX 50 Price EUR 1,993
SX5E12P352 OESXZ7-P3525 EURO STOXX 50 Price EUR 227
SX5E12P355 OESXZ7-P3550 EURO STOXX 50 Price EUR 1,993
VGZ7 EURO STOXX 50 DEC17 1,606
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KWHS8 KC HRW WHEAT FUT MAR18 15

SBH8 Sugar #11 (WORLD) MAR18 30
SF8 SOYBEAN FUTURE Jan18 72
SMF8 SOYBEAN MEAL FUTR Jan18 38
WHS8 WHEAT FUTURE(CBT) MAR18 43
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