2018-10-17

oll

Al

Ho

2018-10-16

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-10-17
J|&ZY  2018-10-16

At w158 M= 0 0 o0&
A w158 ME 1,041 0 1,041 ZLy
2. B7|AHe| &7 E
KR4101NC0004-2018-12 I AL 200X| =M E
780.89
520.59
260.30
.E.l'.]
T 000 . . . . . . .
?{5 0.00 69.41 138.83 208.24 277.65 347.06 416.48 485.89 555.30
-260.30
-520.59
-780.89
-1,041.19 -
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  2018-10-17
J|=2  2018-10-16

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

3. A2 EQFZHEE[HEH0 YY) (THe|- 4 2h3d)
SWMXWOO( A EHMXWO | 2}S180822 1,093

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

485

o

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



ZA|Y  2018-10-17
J|=2  2018-10-16

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

VL EEESIEE TEIE T ESTURYE ST LI
SWCSI5000C A18HCSI5000|21S180910 249

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
337

o

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



DAY 2018-10-17
J|&ZY  2018-10-16

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 630 0 630

VGZ8-EURO STOXX 50 DEC18
629.63

472.22

314.81

157.41

— 0-00 T T T 1 T T T
?{5 0.00 800.50 1,601.00 2,401.50,3,202.00 4,002.50 4,803.00 5,603.50 6,404.00

-157.41

-314.81

-472.22

-629.63 -

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 2018-10-17
J|&ZY  2018-10-16

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1279 0 1279 FLU

HCV8-HSCEI FUTURES OCT 18

1,162.75
872.06
581.38
290.69
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,545.25 5,090.50 7,635.75,#0,181.0012,726.2515,271.5017,816.7520,362.00
-290.69
-581.38
-872.06
-1,162.75 -
712
MHCV8-MINI H-SHR IDX FU OCT 18
87.23
58.15
29.08
=l
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,545.25 5,090.50 7,635.75,10,181.0012,726.2515,271.5017,816.7520,362.00
-29.08




-58.15

-87.23

-116.31 -

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 2018-10-17
J|&ZY  2018-10-16

0K ==(1) =(2) =ZX|M8(1-2)

Al FtEH =24 0 20,897 -20,897 ALY
ol S7tsd =M 0 707,821 -707,821 AL

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
71
KR4301NB2751-2018-11 5275
281,875.00
211,406.25
140,937.50
70,468.75
.I'::J
;E O-OO T T T d T T T 1
2|5 0.00 68.75 137.50 206.25 _275.00 343.75 412.50 481.25 550.00
-70,468.75
-140,937.50
-211,406.25
-281,875.00 -
74
3. AlLt2| @ 2o PEHEE & Ao A ) GEOETEIE)
KR4201NB2; 2018-11 2275 24,593
7| EXHARO| HEA
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 11125 10834 10482 10077 9625 9,133 8,606
-5.33% 9931 9377 8779 8147 7488 6,806 6,106
-2.67% 7260 6472 5675 4869 4057 3,241 2,421
0% 2558 1,706 853 0 854 -1,709 2,564
267% 4240  -4957  -5700  -6462  -7,240 -8,030 8,830
533%  -12698  -13177  -13712  -14294 -14913  -15565  -16.243
800%  -22183  -22442  -22,766  -23149  -23586  -24069  -24593
KR4201NB2;2018-11 2277.5 2,587
7| Z=Xpeke] HE Y
I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 1,053 1,028 997 959 916 868 816



-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%

957
724
285
-388
-1,263
-2,274

KR4301NB2;2018-11

-25.00%
-16,558
-9,303
-3,033
1,270
3,383
4,082
4,235

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

905
643
190
-475
-1,326
-2,311

-16.67%
-16,602
-9,475
-3,395
848
3,096
3,964
4,204

275

847
561
95
-563
-1,394
-2,355

7| Z=Xpete] HEd

-8.33%
-16,668
-9,678
-3,767
424
2,787
3,813
4,153

785
476

0

-653
-1,467
-2,406

0%
-16,757
-9,907
-4,148
0

2,459
3,634
4,081

719
391
-95
-744
-1,542
-2,462

8.33%

-16,870
-10,158

-4,534
-425
2,118
3,428
3,986

650
304
-190
-835
-1,621
-2,522

16.67%
-17,005
-10,427
-4,926
-851
1,764
3,198
3,867

577
216
-285
-927
-1,702
-2,587
17,163

25.00%
-17,163
-10,713
-5,322
-1,277
1,400
2,947
3,726



N oh
MY >

ne me

2018-
2018-10-16

10-17

32

2. 7N He| &

= 2 13

I 4r = >

w158 M= 0 0 0 &
#7t5d =4 0 0 0 ALY
FHEH M= 5,000 0 5,000 =LY
27158 24 0 12,123 -12,123 AtLY

12
|
P

HCV8-HSCEI FUTURES OCT 18

4,999.61

3,749.71

2,499.81

1,249.90

0.00 2,545.25 5,09

0.50 7,635.75,40,181.0012,726.2515,271.5017,816.7520,362.00

-1,249.90

-2,499.81

-3,749.71

-4,999.61 -

OHHIV8-C108-HSCEI

1,399.10

932.73

466.37

0.00

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



SH

-466.37

-932.73

-1,399.10

-1,865.46

OHHIV8-C110-HSCEI

4,195.85

3,146.89

2,097.93

1,048.96

.00  2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00

-1,048.96

-2,097.93

-3,146.89

-4,195.85

1,399.10

932.73

466.37

0.00

0.

-466.37

-932.73

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




-1,399.10 |

-1,865.46 -
73
OHHIV8-P110-HSCEI
3,146.89
2,097.93
1,048.96
Z
g’ 0-00 T T T d T T T 1
%5 0.00 2,750.00 5,500.00 8,250.00,#1,000.0013,750.0016,500.0019,250.0022,000.00
-1,048.96
-2,097.93
-3,146.89
-4,195.85 -
7
3. AlLIZIRE 2 FRHS(EIHE LY ZA) (EHl: Bt )
HCV8 HSCEI FUTURES OCT 18 400
OHHIV8-C1( HSCEI 149
OHHIV8-C11HSCEI 336
OHHIV8-P1C HSCEI 149
OHHIV8-P11 HSCEI 336

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



DAY 2018-10-17
J|&ZY  2018-10-16

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




a v e e v et i
-3,953.13 /

Taemiow

AL LY [IORV RV

-7,906.25 /

-11,859.38 /

-15,812.50
77
KR4301NB2777-2018-11 %277.5
2,775.00
2,081.25
1,387.50
693.75
=
;E 0-00 T T T T T T 1
%5 0.00 69.38 138.75 208%77'.50 346.88 416.25 485.63 555.00
-693.75 /
-1,387.50 /
-2,081.25
-2,775.00
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX_14 3,994
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 3,994  -3994  -3994  -3994  -3994 -3,994 -3,994
-5.33% -2,663 -2,663 -2,663 -2,663 -2,663 -2,663 -2,663
267% -1,331 -1,331 -1,331 -1,331 -1,331 -1,331 1,331
0% 0 0 0 0 0 0 0
267% 1,331 1,331 1,331 1,331 1,331 1,331 1,331
5.33% 2,663 2,663 2,663 2,663 2,663 2,663 2,663
8.00% 3,994 3,994 3,994 3,994 3,994 3,994 3,994
KR4201NB2; 2018-11 2275 1,632



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

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 738 719 696 669 639 606 571
-5.33% 659 622 583 541 497 452 405
-2.67% 482 429 377 323 269 215 161

0% 170 113 57 0 -57 -113 -170
2.67% -281 -329 -378 -429 -480 -533 -586
5.33% -843 -874 -910 -948 -990 -1,033 -1,078
8.00% -1,472 -1,489 -1,511 -1,536 -1,565 -1,597 -1,632

KR4301NB2;2018-11 %275 963
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -929 -931 -935 -940 -946 -954 -963
-5.33% -522 -532 -543 -556 -570 -585 -601
-2.67% -170 -190 -211 -233 -254 -276 -299

0% 71 48 24 0 -24 -48 -72
2.67% 190 174 156 138 119 99 79
5.33% 229 222 214 204 192 179 165
8.00% 238 236 233 229 224 217 209

KR4301NB2;2018-11 %277.5 178
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -174 -174 -175 -175 -176 -177 -178
-5.33% -102 -103 -105 -106 -108 -111 -113
-2.67% -37 -40 -43 -46 -49 -53 -57

0% 13 8 4 0 -4 -8 -13
2.67% 40 37 33 29 26 22 18
5.33% 51 49 47 45 42 39 37
8.00% 53 53 52 51 50 48 46



o 2018-10-17
J|&ZY  2018-10-16

QEAHEZR(FASH-TYH

7 2 CH &

Mt FEH  ME 0 0 0
Mt SreE |2 0 0 0 &e
g FtEH =4 0 0 0 ZLy
Al NES At 0 0 0 g2l
= SIEH  ME 875 0 875
el SIsdH A% 34,470 0 34,470 %EtQ
= f7tsd =M 0 15,764 -15,764 Ly
= NES At 52,993 0 52,993 %9
2. Q7| A|He| & x
OESXV8-C3425-EURO STOXX 50
4,493.01
2,995.34
1,497.67
0.00 T T T L, T T T
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
-1,497.67
-2,995.34
-4,493.01
-5,990.67
7t4
OESXV8-C3450-EURO STOXX 50
1,418.53

945.69




-472.84

-945.69

-1,418.53

-1,891.38

4,493.01

2,995.34

1,497.67

-1,497.67

-2,995.34

-4,493.01

-5,990.67

1,891.38

1,418.53

945.69

472.84

0.00

.00

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

OESXV8-P3425-EURO STOXX 50

.00

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

OESXV8-P3450-EURO STOXX 50




2& 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

-472.84 /
-945.69 /
-1,418.53

-1,891.38

VGZ8-EURO STOXX 50 DEC18

874.68

656.01 /
437.34

218.67
o /
=]

T 0.00

35 0.00 800.50 1,601.00 2,401.50,3,202.00 4,002.50 4,803.00 5,603.50 6,404.00

-218.67 /
-437.34

-656.01 /

-874.68

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



1,077



DAY 2018-10-17
J|&ZY  2018-10-16

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 17,631 0 17,631 ALY

2. B7|AIHO| 2YRE

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

17,630.78
13,223.08
8,815.39
4,407.69
&l
T 000 . . . . . . .
e 000 6941 13883 208.24 37765 347.06 41648 48589 555.30
4,407.69
8,815.39
113,223.08
17,630.78 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR410INCO(2018-12 AL 200K| 4 2 1,407
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1407  -1407  -1407  -1407  -1407 -1,407 -1,407
-5.33% -938 -938 938 938 -938 938 -938
-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% 938 938 938 938 938 938 938

8.00% 1,407 1,407 1,407 1,407 1,407 1,407 1,407



7|1¥)

ol
=

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



DAY 2018-10-17
J|&ZY  2018-10-16

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,388 0 1,388 FLA

2. B7|AIHO| 2YRE

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

1,388.25
1,041.19
694.13
347.06
=
T 000 . . . . : . :
e 0.00 6941 13883 208.24 377.65 347.06 416.48 48589 555.30
347.06
694.13
11,041.19
11,388.25 -
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



2018-10-17
2018-10-16

ETFADIEY HE| X| S EH A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,082 0 2,082 ZrLY
. I[AHe| &=
KR4101NC0004-2018-12 R A 1| 200X| =M=
1,561.78
1,041.19
520.59
3
T 000 . . . . : . :
?{5 0.00 69.41 138.83 208.24 277.65 347.06 416.48 485.89 555.30
-520.59
-1,041.19
-1,561.78
-2,082.38 -
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

134



DAY 2018-10-17
J|&ZY  2018-10-16

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1661 0 1,661 FLY

2. B7|AIHO| 2YRE

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

1,245.45
830.30
415.15
=
T 000 . . : . . . :
2{5 0.00 10,925.0021,850.0032,775.0043,700.0054,625.0065,550.0076,475.0087,400.00
-415.15
-830.30
-1,245.45
-1,660.60 -
7t
3. AlLt2| 2 QX HF (XA M=) (THS:EHTHR)
=
KR4111NBO(2018-11 AIM M XIEME 133
7| ZEXHAte] HEM
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -133 -133 -133 -133 -133 -133 -133
-5.33% -88 -88 -88 -88 -88 -88 -88
-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% 88 88 88 88 88 88 88

8.00% 133 133 133 133 133 133 133



ol

7|1¥)

ol
=

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

157



DAY 2018-10-17
J|&ZY  2018-10-16

AOFEKRX300Q1H A2 E XSS

e I
I Q5 Ao

= 0 0 0 ELy
= 625 0 625 ZHLY

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

468.53
312.36
156.18
=
T 0.00 . . . . . . :
e 000 6941 13883 208.24 -377.65 347.06 416.48 485.89 555.30
156.18
31236
468.53
624.71 -
7424
3. ALZI SR EHE Mol Aol (ero et
T =
KRA101INCO(2018-12 RAT200X| A2 50
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  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
5.33% 33 33 33 33 33 33 33

8.00% 50 50 50 50 50 50 50



ol

7|1¥)

ol
=

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



DAY 2018-10-17
J|&ZY  2018-10-16
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