2018-10-16

oll

Al

Ho

2018-10-15

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-10-16
J|&=2  2018-10-15

At w158 M= 0 0 o0&
A w158 ME 1,042 0 1,042 ZLy
2. B7|AHe| &7 E
KR4101NC0004-2018-12 I AL 200X| =M E
781.59
521.06
260.53
.E.l'.]
T 000 . . . . . . .
?{5 0.00 69.48 13895 208.43 277.90 347.38 416.85 486.33 555.80
-260.53
-521.06
-781.59
-1,042.13 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S EHR)
T =
KR4101NCO0(2018-12 [ A LI|200X| =M= 83
7| =Rl HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -83 -83 -83 -83 -83 -83 -83
-5.33% -55 -55 -55 -55 -55 -55 -55
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 55 55 55 55 55 55 55
8.00% 83 83 83 83 83 83 83



ol

7|1¥)

ol
=

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



ZA|Y  2018-10-16
J|=2  2018-10-15

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

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 14,259 0 14259 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2[S180822 1,097

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

487

o

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



ZA|Y  2018-10-16
J|=2  2018-10-15

SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 3,685 0 3,685 &9

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C £13+HCSI5000(| 21S180910 255

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
345

o

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



DAY 2018-10-16
J|&=2  2018-10-15

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 626 0 626

VGZ8-EURO STOXX 50 DEC18
625.75

469.31

312.87

156.44

— 0-00 T T T 1 T T T
?{5 0.00 795.75 1,591.50 2,387.25,3,183.00 3,978.75 4,774.50 5,570.25 6,366.00

-156.44

-312.87

-469.31

-625.75 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGZ8 EURO STOXX 50 DEC18 50

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



DAY 2018-10-16
J|&=2  2018-10-15

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1274 0 1274 FLU

HCV8-HSCEI FUTURES OCT 18

1,158.04
868.53
579.02
289.51
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,536.00 5,072.00 7,608.00,40,144.0012,680.0015,216.0017,752.0020,288.00
-289.51
-579.02
-868.53
-1,158.04 -
712
MHCV8-MINI H-SHR IDX FU OCT 18
115.80
86.85
57.90
28.95
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,536.00 5,072.00 7,608.00,10,144.0012,680.0015,216.0017,752.0020,288.00
-28.95




-57.90

-86.85

-115.80 -

3. A|Lt2| 2

H A 0]
=2

HCV8

FRHSE 2N YZY)

HSCEI FUTURES OCT 18

MHCV8 MINI H-SHR IDX FU OCT 18

o| Z[CH£H 0| 4= (VaR : 99% M 2| +=F, 10U 7| F)

(EHl:# Bt )

93
3
(EHl:# Bt )



DAY 2018-10-16
J|&=2  2018-10-15

0 4+(1)

Mt {7ted =M 0 6,330 -6,330 ALY
ol S7tsd =M 0 687,196 -687,196 ALY

KR4201NB2752-2018-11 &§275

383,350.00

287,512.50

191,675.00

95,837.50

— O-OO T T T L T T T
o 0.00 68.75 137.50 206.25 275.00\_343.75 41250 481.25 550.00

-95,837.50

-191,675.00

-287,512.50

-383,350.00

KR4201NB2778-2018-11 &277.5

42,596.25

31,947.19

21,298.13

10,649.06

— O-OO T T T L T T T 1
of 0.00 69.38 138.75 208.13 277.50\_346.88 416.25 485.63 555.00

-10,649.06




-21,298.13

-31,947.19
-42,596.25
7
KR4301NB2751-2018-11 5275
261,250.00
195,937.50
130,625.00
65,312.50
zi
;E O-OO T T T d T T T 1
?{5 0.00 68.75 137.50 206.25 _275.00 343.75 412.50 481.25 550.00
-65,312.50
-130,625.00
-195,937.50
-261,250.00 -
73
3. AlLIZIRE 2 FRHS(HIHE U0 Y ZA) (EHl:24Bt)
KR4201NB23;2018-11 &275 24,698
7| KA WS
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 11,464 11,148 10,770 10,339 9,861 9,344 8,792
-5.33% 10,183 9,600 8,975‘ 8,318‘ 7,634 6,928 6,205
-2.67% 7,400 6,590 5771 4,945 4,114 3,278 2,439
0% 2,601 1,735 868 0 -869 -1,739 -2,609
2.67% -4,255 -4,981 -5,735 -6,509 -7,299 -8,102 -8,915
5.33% -12,733 -13,221 -13,767 -14,359 -14,991 -15,655 -16,346
8.00% -22,221 -22,488 -22,822 -23,217 -23,665 -24,161 -24,698
KR4201NB2’2018-11 2277.5 2,601
7| KA WS
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,090 1,063 1,029 989 943 892 837



-5.33%
-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

KR4301NB2;2018-11

986
741
290
-391
-1,269
-2,281

-25.00%

-15,165

-8,464
-2,720
1,186
3,091
3,723
3,862

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

931
658
193
-479
-1,333
-2,319

-16.67%
-15,211
-8,636
-3,066
792
2,827
3,613
3,833

275

870
573
97
-568
-1,402
-2,364

7| Z=Xpete] HEd

-8.33%
-15,279
-8,835
-3,420
397
2,541
3,474
3,786

805
486

0

-660
-1,476
-2,416

0%
-15,369
-9,058
-3,782
0

2,237
3,308
3,719

736
397
-97
-752

-1,553
-2473

8.33%
-15,481
-9,301
-4,148

-397
1,920
3,116
3,630

664
308
-193
-845
-1,633
-2,535

16.67%
-15,616
-9,561
-4,519
-796
1,591
2,902
3,518

589
218
-290
-938
-1,715
-2,601
15,770

25.00%
-15,770
-9,836
-4,893
-1,194
1,252
2,669
3,386



N oh
MY >

ne me

2018-
2018-10-15

10-16

32

2. 7N He| &

= 2 13

I 4r = >

w158 M= 0 0 0 &
#7t5d =4 0 0 0 ALY
Rt5H  ME 4,979 0 4,979 ELj
27158 24 0 12,190 -12,190 EtLY

12
|
P

HCV8-HSCEI FUTURES OCT 18

4,978.64

3,733.98

2,489.32

1,244.66

0.00 2,536.00 5,07

2.00 7,608.00,10,144.0012,680.0015,216.0017,752.0020,288.00

-1,244.66

-2,489.32

-3,733.98

-4,978.64 -

OHHIV8-C108-HSCEI

1,406.87

937.92

468.96

0.00

.00  2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00



SH

-468.96

-937.92

-1,406.87

-1,875.83

4,219.17

3,164.38

2,109.59

1,054.79

0.00

0.

-1,054.79

-2,109.59

-3,164.38

-4,219.17

1,875.83

1,406.87

937.92

468.96

0.00

-468.96

-937.92

OHHIV8-C110-HSCEI

0.

D0  2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00

OHHIV8-P108-HSCEI

D0  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00

yd

d



ol
=
I

=
<

-1,406.87 |

-1,875.83 -

OHHIV8-P110-HSCEI

4,219.17

3,164.38

2,109.59

1,054.79

O-OO T T T T

1

0.00 2,750.00 5,500.00 8,250.00,#1,000.0013,750.0016,500.0019,250.0022,000.00

-1,054.79

-2,109.59

-3,164.38

-4,219.17 -

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCV8 HSCEI FUTURES OCT 18
OHHIV8-C1(HSCEI
OHHIV8-C11HSCEI
OHHIV8-P1C HSCEI
OHHIV8-P11HSCEI

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)



DAY 2018-10-16
J|&=2  2018-10-15

T= Hefcha ey
At A n = 0 0 0 &9
7 FtEH =24 0 0 0 &
A {754 |2 48,836 0 48,836 Q|
=4 ft5H =M 0 44,025 -44,025 =rL|

2. 7N He| &

12
|
P

KR4201NB2752-2018-11 &275

25,437.50

19,078.13

12,718.75

6,359.38

~ 0.00 T T T T T T

%5 0.00 68.75 137.50 206.25 275.00%_343.75 412.50 481.25 550.00

-6,359.38

-12,718.75

-19,078.13

-25,437.50

KR4301NB2751-2018-11 5275

15,812.50

11,859.38

7,906.25

3,953.13

— O-OO T T T d T T T 1
or 0.00 68.75 137.50 206.25 2275.00 343.75 412,50 481.25 550.00




({J e Vs o e ﬁv\ly vvvvvv B A T TR v
-3,953.13

AL LY [IORV RV

-7,906.25 /

-11,859.38 /

-15,812.50
7t4
KR4301NB2777-2018-11 ¥277.5
2,775.00
2,081.25
1,387.50
693.75
&
El

— 0-00 T T T T T
%5 0.00 69.38 138.75 208.13 77.50 346.88 416.25
-693.75

T 1

485.63 555.00

-1,387.50 /

-2,081.25 /

-2,775.00

3. ALE[2E P =EHESE 0 daH)
2.529E+11 UBCSFXC1 INDEX_14

7| =Rkl BiEd

7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 4,005  -4005  -4005  -4005  -4,005 -4,005 -4,005
-5.33% 2670 2670 2670  -2670  -2,670 2,670 2,670
-2.67% 1335  -1335  -1335  -1,335  -1,335 -1,335 -1,335

0% 0 0 0 0 0 0 0

2.67% 1,335 1,335 1,335 1,335 1,335 1,335 1,335
5.33% 2,670 2,670 2,670 2670 2,670 2,670 2,670
8.00% 4,005 4,005 4,005 4,005 4,005 4,005 4,005
KR4201NB2;2018-11 2275 1,639



99% M| +E,102 7| F)

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 761 740 715 686 654 620 583
-5.33% 676 637 596 552 507 460 412
-2.67% 491 437 383 328 273 218 162

0% 173 115 58 0 -58 -115 -173
2.67% -282 -331 -381 -432 -484 -538 -592
5.33% -845 -877 -914 -953 -995 -1,039 -1,085
8.00% -1,474 -1,492 -1,514 -1,541 -1,570 -1,603 -1,639

KR4301NB2;2018-11 %275 955
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -918 -921 -925 -930 -937 -945 -955
-5.33% -512 -523 -535 -548 -563 -579 -595
-2.67% -165 -186 -207 -229 -251 -274 -296

0% 72 48 24 0 -24 -48 -72
2.67% 187 171 154 135 116 96 76
5.33% 225 219 210 200 189 176 162
8.00% 234 232 229 225 220 213 205

KR4301NB2;2018-11 %277.5 177
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -172 -173 -173 -174 -175 -176 -177
-5.33% -100 -102 -103 -105 -107 -110 -112
-2.67% -36 -39 -42 -45 -49 -53 -56

0% 13 9 4 0 -4 -9 -13
2.67% 40 36 33 29 25 21 17
5.33% 50 48 46 44 41 39 36
8.00% 52 52 51 50 49 47 45



DAY 2018-10-16
J|&=2  2018-10-15

7 2 CH &

Mot {7tsd M= 0 0 0
A RINEA 2% 0 0 0 &9l
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME | 869 0 869
A4 S A 34,656 0 34,656 A9
A FtEH =4 0 15,850 -15,850 EtL|
= NES A9 53,280 0 53,280 & Q)
2. QH7|A| ™ol &9 x
OESXV8-C3425-EURO STOXX 50
6,023.26
4,517.44
3,011.63
1,505.81
=
f.-‘r 0.00 T T T L, T T T
?{5 0.00 856.25 1,712.50 2,568.75 3,425.00.4,281.25 5,137.50 5,993.75 6,850.00
-1,505.81
-3,011.63
-4,517.44
-6,023.26
74
OESXV8-C3450-EURO STOXX 50
1,901.67
1,426.25

950.83




.00  862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00

-950.83

-1,426.25

-1,901.67

OESXV8-P3425-EURO STOXX 50

6,023.26

4,517.44

3,011.63

1,505.81

0.00
0.

D0  856.25 1,712.50 2,568.75,3,425.00 4,281.25 5,137.50 5,993.75 6,850.00

-1,505.81

3,011.63

-4,517.44

-6,023.26

OESXV8-P3450-EURO STOXX 50

1,901.67

1,426.25

950.83

475.42

0.00




A

of 0.00 862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-475.42 /
-950.83

-1,426.25 /

-1,901.67

VGZ8-EURO STOXX 50 DEC18

869.16

651.87 /
434.58

217.29
o /
=]

T 0.00

of 0.00 795.75 1,591.50 2,387.25,3,183.00 3,978.75 4,774.50 5,570.25 6,366.00

-217.29 /
-434.58

-651.87 /

-869.16

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
OESXV8-C34EURO STOXX 50
OESXV8-C34EURO STOXX 50
OESXV8-P34 EURO STOXX 50
OESXV8-P34 EURO STOXX 50
VGZ8 EURO STOXX 50 DEC18

4. TPYAEO| A|ThE MO 4 (VaR : 99% 2|4 F,1027|F)

FE
4
s
ra
[Ho



1,105



DAY 2018-10-16
J|&=2  2018-10-15

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 17,647 0 17,647 ELY

2. B7|AIHO| 2YRE

KR4101NC0004-2018-12 A A L|200X| =M Z

13,234.99
8,823.33
4,411.66
.un'a
T 000 . . . . . . .
e 000 6948 13895 20843 ,377.90 347.38 41685 48633 555.80
4,411.66
8,823.33
113,234.99
17,646.65 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR410INCO(2018-12 AL 200K| 4 2 1,408
|z p o] S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1408  -1408  -1408  -1408  -1408 -1,408 -1,408
-5.33% -939 -939 939 -939 -939 939 -939
-2.67% -469 -469 -469 -469 469 469 469
0% 0 0 0 0 0 0 0
2.67% 469 469 469 469 469 469 469
5.33% 939 939 939 939 939 939 939

8.00% 1,408 1,408 1,408 1,408 1,408 1,408 1,408



ol

7|1¥)

ol
=

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



DAY 2018-10-16
J|&=2  2018-10-15

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,390 0 1,390 FLy

2. B7|AIHO| 2YRE

KR4101NC0004-2018-12 A A L|200X| =M Z

1,389.50
1,042.13
694.75
347.38
=
T 000 . . . . : . :
e 0.00  69.48 13895 208.43 377.90 347.38 416.85 48633 555.80
347.38
694.75
11,042.13
11,389.50 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KRA101INCO(2018-12 RAT200X| A2 111
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 111 111 111 111 111 111 111
-5.33% 74 74 74 74 74 74 74
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 74 74 74 74 74 74 74

8.00% 111 111 111 111 111 111 111



ol

7|1¥)

ol
=

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



2018-10-16
2018-10-15

ETFADIEY HE| X| S EH A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,084 0 2,084 ZrLY
. I[AHe| &=
KR4101NC0004-2018-12 R A 1| 200X| =M=
1,563.19
1,042.13
521.06
3
T 000 . . . . : . :
?{5 0.00 69.48 138.95 208.43 27790 347.38 416.85 486.33 555.80
-521.06
-1,042.13
-1,563.19
-2,084.25 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101INCO0(2018-12 A L|200K|=M = 166
7|E=Xfbe| HEH
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -166 -166 -166 -166 -166 -166 -166
-5.33% -111 -111 -111 -111 -111 -111 -111
-2.67% -55 -55 -55 -55 -55 -55 -55
0% 0 0 0 0 0 0 0
2.67% 55 55 55 55 55 55 55
5.33% 111 111 111 111 111 111 111
8.00% 166 166 166 166 166 166 166



ol

7|1¥)

ol
=

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

135



DAY 2018-10-16
J|&=2  2018-10-15

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,664 0 1,664 FLY

2. B7|AIHO| 2YRE

KR4111NB0003-2018-11 A/ M X}7|HM =

1,664.40
1,248.30
832.20
416.10
=
T 000 . . : . . . :
e 0.00  10,950.0021,900.0032,850.0043,800.0054,750.0065,700.0076,650.0087,600.00
416.10
832.20
11,248.30
11,664.40 -
7424
3. ALZI SR EHE Mol Aol (ro et
KRA11INBO(2018-11 AHA MK} M S 133
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -133 -133 1133 1133 -133 1133 -133
-5.33% -89 -89 -89 -89 -89 -89 -89
-2.67% 44 44 44 44 44 44 44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 89 89 89 89 89 89 89

8.00% 133 133 133 133 133 133 133



ol

7|1¥)

ol
=

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

158



=AY 2018-10-16
714  2018-10-15

AOFEKRX300Q1H A2 E XSS

Mt {715 dH M= 0 0 0 ZLy
A {5 H M= 625 0 625 XK
2. Qt7|A| "ol &l x
KR4101NC0004-2018-12 R A 1| 200X| =M=
625.28
468.96
312.64
156.32
3
T 0.00 . . . . . . :
?{5 0.00 69.48 138.95 208.43 7277.90 347.38 416.85 486.33 555.80
-156.32
-312.64
-468.96
-625.28 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ =ql
KR4101INCO0(2018-12 A L|200K|=M = 50
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -50 -50 -50 -50 -50 -50 -50
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
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