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Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,545 0 1,545 FUy
2. B7|AHe| &7 E
KR4101MC0005-2017-12 B A L|200X| =M S
1,158.53
772.35
386.18
3
T 000 . . . . . . .
?{5 0.00 81.30 162.60 243.90 7325.20 406.50 487.80 569.10 650.40
-386.18
-772.35
-1,158.53
-1,544.70 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101MC012017-12 A L|200K|=M = 123
P EEN SO =
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123



ol

7|1¥)

ol
=

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



ZA|Y  2017-12-04
J|Z=2  2017-12-01

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

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 13,365 0 13,365 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( AMSEMXWO 0245171122 1,086

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

347

o

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



ZA|Y  2017-12-04
J|Z=2  2017-12-01

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 404

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
371

o

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



A 2017-12-04
7212 2017-12-01

7 2 CH &
Mt 7rEE d= 0 0 0
A 7rEd d= 1,109 0 1,109

VGZ7-EURO STOXX 50 DEC17

1,109.09
831.82
554.54
277.27
=
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?{E 0.00 893.25 1,786.50 2,679.75,3,573.00 4,466.25 5,359.50 6,252.75 7,146.00
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-554.54
-831.82
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T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,602 0 1,602
=4 27153 ME 128 0 128 =HLf

2. 7N He| &

0.00 2,869.75 5,73

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

9.50 8,609.25,¥1,479.0014,348.7517,218.5020,088.2522,958.00

MHCZ7-MINI H-SHR INX FU DEC17

1,601.78
1,201.33
800.89
400.44
=
=
3l 0.00
3r
4l
-400.44
-800.89
-1,201.33
-1,601.78
96.08
64.05
32.03
=
=
3 0.00

.00  2,869.75 5,739.50 8,609.25,11,479.0014,348.7517,218.5020,088.2522,958.00
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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

0.
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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 501

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 77 77 77 76 75 73 71
-5.33% 76 75 73 70 67 62 57
2.67% 69 64 58 51 43 33 24
0% 37 26 13 0 14 28 42
2.67% 50 67 83 -100 117 133 -150
5.33% 213 227 242 258 273 289 304
8.00% 438 446 456 466 477 489 501
KR4201MC3 2017-12 23375 35,840
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 4,637 4,630 4,612 4,576 4,514 4,419 4,285
-5.33% 4,598 4,538 4,433 4,275 4,058 3,779 3,439
2.67% 4,255 3,970 3,596 3,138 2,602 1,997 1,328
0% 2,522 1,752 907 0 -957 -1,955 -2,988
2.67% 2837  -4078  -5330  -6591  -7,858 9,131 -10,408
533%  -13819  -15056  -16309  -17,572  -18844  -20,123 21,408
800%  -30155  -30947  -31,817  -32752  -33740  -34772 -35,840
KR4301MC3 2017-12 £335 14,682

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -14,682  -14682  -14682  -14682  -14,682 14,682 14,682
-5.33% 9,705  -9,705  -9,705  -9,705  -9,706 -9,707 -9,710
2.67% 4728 4731 -4735  -4744  -4757 4,776 4,801
0% 175 128 69 0 79 165 -259
2.67% 4,180 4,024 3,368 3,711 3,553 3,395 3,237
5.33% 5,856 5,764 5,663 5,553 5,436 5,314 5,187
8.00% 6,087 6,076 6,058 6,032 5,997 5,954 5,903
KR4301MC3 2017-12 #3375 32,177

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -32176  -32176  -32176  -32176  -32176  -32176  -32177
533%  -21,356  -21356  -21,356  -21,356  -21,357 221,358 21,361
267%  -10536  -10,537  -10,542  -10,550  -10,565 10588  -10,621
0% 225 172 97 0 118 254 -409
2.67% 9,854 9,563 9,262 8,954 8,639 8,320 7,997



5.33%
8.00%

15,029 14,751 14,460 14,160
16,057 16,003 15,928 15,830

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

13,852
15,711

13,537
15,571

13,218
15,413
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2. 7N He| &

12
|
P

HCZ7-H-SHARES IDX FUT DEC17

5,818.20

3,878.80

1,939.40

of 0.00 2,869.75 5,739.50 8,609.25,11,479.0014,348.7517,218.5020,088.2522,958.00

-1,939.40

-3,878.80

-5,818.20

-7,757.60 -

OHHIZ7-C116-HSCEI

6,534.92

4,901.19

3,267.46

1,633.73

or 0.00 2,900.00 5,800.00 8,700.0011,600.0014,500.0017,400.0020,300.0023,200.00




r

-1,633.73

-3,267.46

-4,901.19

-6,534.92

2,051.73

1,538.79

1,025.86

512.93

-1,025.86

-1,538.79

-2,051.73

4,901.19

3,267.46

1,633.73

-1,633.73

-3,267.46

OHHIZ7-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIZ7-P116-HSCEI

.00  2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00
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-4,901.19 |

6,534.92 -
7424
OHHIZ7-P118-HSCEI
2,051.73
1,538.79
1,025.86
512.93
7
T 000 : : : . : : : .
e 0.00  2,950.00 5,900.00 8,850.0041,800.0014,750.0017,700.0020,650.0023,600.00
512,93
11,025.86
-1,538.79
2,051.73 -
7424
3. AL2IE 2ol TZHE(E T Mol A (el aerg)
HCz7 H-SHARES IDX FUT DEC17 621
OHHIZ7-C11HSCEI 523
OHHIZ7-C11HSCEI 164
OHHIZ7-P11 HSCEI 523
OHHIZ7-P11 HSCEI 164
4. THIAE S| 2T MOJALZ A (VaR : 99%HE|4E,107|5) (reluerg)
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M {7tsd M= 0 0 0 &Ly
A S5 | 2g 0 0 0 &l
M f715a  8d 0 0 0 Fuf
A FHEH M= 11,789 0 11,789 ZErLY
2 CHESTINPN-" 60,200 0 60,200 % Q|
= SItEA  8M 0 59,409 -59,409 ZfLY
2. 97| A"l 2ol
KR4101MC0005-2017-12 A A 1| 200X| =M E
11,788.50
8,841.38
5,894.25
2,947.13
=
il 0.00 . . : . : . .
%5 0.00 81.30 162.60 243.90 .~325.20 406.50 487.80 569.10 650.40
-2,947.13
-5,894.25
-8,841.38
-11,788.50 -
7t
KR4201MC3354-2017-12 -_7'3-335
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

27,000.00

20,250.00

13,500.00

6,750.00

-6,750.00

-13,500.00

-20,250.00

-27,000.00

5,862.50

4,396.88

2,931.25

1,465.63

KR4201M(C3370-2017-12 &337.5
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D0

84.38

168.75 253.13 337.5 421.88
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N

N

N

KR4301M(C3353-2017-12 5335
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83.75

167.50 251.25 35.00 418.75

502.50 586.25 670.00



-1,405.63 /,
-2,931.25 /
-4,396.88
-5,862.50
77
KR4301M(C3379-2017-12 ¥£337.5
22,359.38
16,769.53
11,179.69
5,589.84
&l
;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
-5,589.84 /
-11,179.69 /
-16,769.53
-22,359.38
717
3. AlLtE| @ 2 BxWS (HIth2 N0 43 ) 401 2))
2.529E+11 UBCSFXCL INDEX_2 1,464
7| Z=Xpeke] HEE
712 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -1464  -1464  -1464  -1464  -1464 1,464 1,464
5.33% -976 -976 976 976 -976 -976 -976
-2.67% 488 488 488 488 488 -488 488
0% 0 0 0 0 0 0 0
2.67% 488 488 488 488 488 488 488
5.33% 976 976 976 976 976 976 976
8.00% 1464 1464 1464 1464 1464 1,464 1,464
2.529E+11 UBCSFXCL INDEX_3 277
7| Z=Xpeke] HEE
712 2500%  -1667%  -833% 0%  833%  1667%  2500%



-8.00% -277 -277 -277 -277 -277 -277 -277
-5.33% -185 -185 -185 -185 -185 -185 -185
-2.67% -92 -92 -92 -92 -92 -92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 185 185 185 185 185 185 185
8.00% 277 277 277 277 277 277 277
2.529E+11 UBCSFXC1 INDEX_4 158

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -158 -158 -158 -158 -158 -158 -158
-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% 158 158 158 158 158 158 158
2.529E+11 UBCSFXC1 INDEX_5 237

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -237 -237 -237 -237 -237 -237 -237
-5.33% -158 -158 -158 -158 -158 -158 -158
-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% 158 158 158 158 158 158 158
8.00% 237 237 237 237 237 237 237
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_7 253

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -253 -253 -253 -253 -253 -253 -253
-5.33% -169 -169 -169 -169 -169 -169 -169
-2.67% -84 -84 -84 -84 -84 -84 -84
0% 0 0 0 0 0 0 0



267% 84 84 84 84 84 84 84
5.33% 169 169 169 169 169 169 169
8.00% 253 253 253 253 253 253 253
2.529E+11 UBCSFXCL INDEX 8 468

7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 468 468 468 468 468 468 468
-5.33% 312 312 312 312 312 312 312
-2.67% 156 156 156 156 156 156 -156
0% 0 0 0 0 0 0 0
267% 156 156 156 156 156 156 156
5.33% 312 312 312 312 312 312 312
8.00% 468 468 468 468 468 468 468
2.529E+11 UBCSFXCL INDEX_9 312

7| Z=Xpeke] HEE
e 2500%  -1667%  -833% 0%  833%  1667%  2500%
-8.00% 312 312 312 312 312 312 312
- 533% -208 -208 208 208 -208 -208 -208
-2.67% -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% 208 208 208 208 208 208 208
8.00% 312 312 312 312 312 312 312
2.529E+11 UBCSFXCL INDEX_10 277

7| Z=Xpete] HEE
e 2500%  -1667%  -833% 0%  833%  1667%  2500%
-8.00% 277 277 277 277 277 277 277
-5.33% 185 -185 185 185 185 185 185
 267% -92 -92 -92 -92 -92 -92 -92
0% 0 0 0 0 0 0 0
267% 92 92 92 92 92 92 92
5.33% 185 185 185 185 185 185 185
8.00% 277 277 277 277 277 277 277
2.529E+11 UBCSFXCL INDEX_11 633

| ESNENCESE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -633 -633 633 633 -633 633 -633
-5.33% 422 422 422 422 422 422 422
-2.67% 211 211 211 211 211 211 211
0% 0 0 0 0 0 0 0
267% 211 211 211 211 211 211 211
5.33% 422 422 422 422 422 422 422
8.00% 633 633 633 633 633 633 633
2.529E+11 UBCSFXCL INDEX_12 475



7| =Rl S

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-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
267% 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

KR4101IMC02017-12 RATI200K| =M 2 942
7| Z=Xpete] HEE

7t | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -942 -942 -942 -942 -942 -942 -942
-5.33% -628 -628 628 -628 -628 628 -628
-2.67% 314 314 314 314 314 314 314

0% 0 0 0 0 0 0 0
267% 314 314 314 314 314 314 314
5.33% 628 628 628 628 628 628 628
8.00% 942 942 942 942 942 942 942

KR4201IMC3 2017-12 2335 199
7| Z=XpLte] HEd

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 31 31 30 30 30 29 28

- 533% 30 30 29 28 27 25 23
-2.67% 27 25 23 20 17 13 9

0% 15 10 5 0 5 11 17
267% 20 26 33 40 46 53 59
5.33% -85 -90 -96 -102 -108 115 121

 8.00% -174 -177 181 185 -189 -194 -199

KR4201IMC3 2017-12 2337.5 1,169
7| Z=Xpeke] HEE

I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 151 151 150 149 147 144 140
-5.33% 150 148 145 139 132 123 112

267% 139 129 117 102 85 65 43

0% 82 57 30 0 31 -64 -97
267% 93 133 174 215 -256 298 -339
5.33% 451 491 532 573 614 656 -698
8.00% 983 1009  -1037  -1068  -1,100 1,134 1,169

KR4301MC3 2017-12 %335 447
| | ESCNETIETRE |

e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 447 447 447 447 447 447 -447
-5.33% -295 -295 -295 -295 -295 -295 -296



-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-144
5
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178
185

-144
4
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185

-144
2
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184

KR4301MC3.2017-12 %337.5

-25.00%
-1,705
-1,132

-558
12
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797
851

-16.67%
-1,705
-1,132

-558
9
507
782
848

7[Rkl MiEd

-8.33%
-1,705
-1,132

-559
5
491
766
844

99% M 2|+ &,

-144
0
113
169
184

0%
-1,705
-1,132

-559
0
475
750
839

107]|F)

-145

108
165
183

8.33%
-1,705
-1,132

-560
-6
458
734
833

-145

103
162
181

16.67%
-1,705
-1,132

-561
-13
441
717
825

-146
-8

99
158
180
1,705

25.00%
-1,705
-1,132

-563
-22
424
701
817
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7 2 CH &

M L7I15H ME 0 0 0
M {7153 2% 0 0 0 &e|
At f715E SHM 0 0 0 &
Al NES At 0 0 0 g2l
2 QiEA M2 21,662 0 21,662
= SI=AH  AY 97,120 0 97,120 A9
A FtEH =4 0 59,349 -59,349 EtL|
= NES A2t 51,798 0 51,798 At Q)
2. Q7| A|He| & x
SX5E12C352-0OESXZ27-C3525 EURO STOXX 50 Price EUR
3,012.58
2,259.44
1,506.29
753.15
=
fvr 0.00 T T T L, T T T
3{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
-753.15
-1,506.29
-2,259.44
-3,012.58
7t4
SX5E12C355-0OESXZ27-C3550 EURO STOXX 50 Price EUR
26,661.99
19,996.49

13,331.00




6,665.50

O-OO 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 7,10

0.00

-6,665.50 \

-13,331.00 \

-19,996.49
-26,661.99
e
SX5E12P352-OESXZ7-P3525 EURO STOXX 50 Price EUR
2,259.44
1,506.29
753.15

0.00 T T T T T
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

-753.15 /

-1,506.29 /
-2,259.44

-3,012.58
712
SX5E12P355-OESXZ7-P3550 EURO STOXX 50 Price EUR
26,661.99
19,996.49
13,331.00
6,665.50
0.00 T T T > T T 1




ol

A

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

-6,665.50

-13,331.00

-19,996.49

-26,661.99 -

VGZ7-EURO STOXX 50 DEC17

16,246.44

10,830.96

5,415.48

S O-OO T T T T

of 0.00 893.25 1,786.50 2,679.75,3,573.00 4,466.25 5,359.50 6,252.75 7,146.00

-5,415.48

-10,830.96

-16,246.44

-21,661.92 -
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260105SGPX SG EURO Covered CALL STRATEGY - 994.569
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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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728.82
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720.83
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COH8-BRENT CRUDE FUTR MAR18
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15.59

31.17 46.76 62.34 77.93 93.51

109.10
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310.51

207.01

103.50

0.00
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8.46

16.93 25.39 33.85 42.31

50.78 59.24
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-103.50

-207.01

-310.51

-414.01 -

1,096.87

822.65

548.43

274.22

0.00

-274.22
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88.94

177.88 266.81 ,7355.75 444.69 533.63 622.56
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KCH8-COFFEE "C" FUTURE MAR18

318.50 /
238.87 /
159.25 /
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-244.42
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142.64

-142.64
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.00
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107.88 215.75 323.63 31.50 539.38 647.25 755.13 863.00
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380.71 /

285.53 /

190.35 /

95.18 /
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0.00 3.77 7.54 11.31 15.08 18.85 22.62 26.39

30.16

-95.18 /
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-380.71
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893.28 /

669.96 /

446.64 /

223.32 /

0.00 T T T T T T
0.00 246.44 492.88 739.31 85.75 1,232.19 1,478.63 1,725.06 1,971.50

-223.32 /
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-669.96

-893.28
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480.41



120.10
éﬁ /
=
i) 0.00

653.00

35 0.00  81.63 16325 244.88 32650 408.13 489.75 571.38
-120.10 /
-240.20 /
-360.31
-480.41
7t
WH8-WHEAT FUTURE(CBT) MAR18
524.82 /
393.61 /
262.41 /
131.20

-;':j /
=
i) 0.00

649.50

757.75 866.00

35 000 10825 216.50 324.75 433.00 541.25
-131.20

-262.41

-393.61

-524.82

3. ALt 2E 2= HFE 20 LE=H)

BOF8 SOYBEAN OIL FUTR Janl8
CHS8 CORN FUTURE MAR18
CTH8 COTTON NO.2 FUTR MAR18
KCH8 COFFEE "C" FUTURE MAR18

KR4175MC02017-12 &M=



KWHS8 KC HRW WHEAT FUT MAR18 15

SBH8 Sugar #11 (WORLD) MAR18 30
SF8 SOYBEAN FUTURE Jan18 71
SMF8 SOYBEAN MEAL FUTR Jan18 38
WHS8 WHEAT FUTURE(CBT) MAR18 42
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