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e I
I Q5 Ao

= 0 0 0 ELy
= 1,043 0 1,043 Z4

TR E S

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

1,043.44
782.58
521.72
260.86
&l
T 000 . . . . . . .
e 000  69.56 13913 208.69 37825 347.81 41738 48694 556.50
-260.86
52172
782.58
-1,043.44 -
7424
3. ALZI SR EHE Mol Aol (ero et
— o= g3
KR410INCO(2018-12 AL 200K| 4 2 83
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  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
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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)
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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 EOETEIE)
SWCSI5000C A18HCSI5000|21S180910 243
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 636 0 636

VGZ8-EURO STOXX 50 DEC18
635.72

476.79

317.86

158.93

— 0-00 T T T 1 T T T
?{5 0.00 808.25 1,616.50 2,424.75,3,233.00 4,041.25 4,849.50 5,657.75 6,466.00

-158.93

-317.86

-476.79

-635.72 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGZ8 EURO STOXX 50 DEC18 51
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1272 0 1272 L

HCV8-HSCEI FUTURES OCT 18

867.24
578.16
289.08
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,532.25 5,064.50 7,596.75,#0,129.0012,661.2515,193.5017,725.7520,258.00
-289.08
-578.16
-867.24
-1,156.33 -
712
MHCV8-MINI H-SHR IDX FU OCT 18
115.63
86.72
57.82
28.91
=l
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,532.25 5,064.50 7,596.75,10,129.0012,661.2515,193.5017,725.7520,258.00
-28.91




-57.82

-86.72

-115.63 -

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 )



ZA|Y  2018-10-19
J|&Y  2018-10-18

A7 {7153

K=
=]
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
&
;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 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201NB2; 2018-11 2275 25,034
7| Z=Xpeke] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-800% 11,071 10814 10500 10,135 9725 9,276 8,793
-5.33% 9935 9418 880 8269 7651 7,012 6,355
-2.67% 7250 6502 5745 4982 4213 3,440 2,664
0% 2398 1601 801 0 -802 -1,606 2,410
267% 4658 5300  -5970  -6664  -7,376 8,102 8,840
533%  -13380  -13778  -14233  -14736  -15280  -15857 16,463
800%  -23058 23252  -23506  -23816  -24177  -24585  -25034
KR4201NB2;2018-11 2277.5 2,633
7| Z=Xpeke] HE Y
I 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1040 1018 991 957 919 876 828



-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%

950
719
269
-429
-1,334
-2,370

KR4301NB2;2018-11

-25.00%
-16,871
-9,503
-3,101
1,093
2,866
3,309
3,373

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

902
643
179
-509
-1,388
-2,399

-16.67%
-16,893
-9,631
-3,415
731
2,660
3,248
3,363

275

849
565
90
-590
-1,448
-2,435

7| Z=Xpete] HEd

-8.33%
-16,931
-9,785
-3,740
366
2,429
3,162
3,343

791
485

0

-673
-1,512
-2,477

0%
-16,986
-9,964
-4,071
0

2,179
3,052
3,311

730
404
-90
-756
-1,579
-2,524

8.33%

-17,059
-10,163

-4,409
-368
1,912
2,918
3,264

665
322
-179
-841
-1,650
-2,576

16.67%
-17,150
-10,380
-4,751
-737
1,630
2,763
3,200

598
239
-269
-927
-1,723
-2,633
17,260

25.00%
-17,260
-10,613
-5,097
-1,107
1,338
2,588
3,119
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T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 4,971 0 4,971 XY
=4 27158 24 0 12,195 -12,195 AkLY

2. 7N He| &

12
|
P

HCV8-HSCEI FUTURES OCT 18

3,728.46

2,485.64

1,242.82

of 0.00 2,532.25 5,064.50 7,596.75,10,129.0012,661.2515,193.5017,725.7520,258.00

-1,242.82

-2,485.64

-3,728.46

-4,971.28 -

OHHIV8-C108-HSCEI

1,876.61

1,407.46

938.30

469.15

or 0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00




SH

-469.15

-938.30

-1,407.46

-1,876.61

OHHIV8-C110-HSCEI

4,220.92

3,165.69

2,110.46

1,055.23

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

-1,055.23

-2,110.46

-3,165.69

-4,220.92

1,407.46

938.30

469.15

0.00

0.

-469.15

-938.30

OHHIV8-P108-HSCEI

D0  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00
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-1,407.46 |

-1,876.61 -

OHHIV8-P110-HSCEI

4,220.92

3,165.69

2,110.46

1,055.23

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

-1,055.23

-2,110.46

-3,165.69

-4,220.92 -

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

HCV8 HSCEI FUTURES OCT 18
OHHIV8-C1(HSCEI
OHHIV8-C11HSCEI
OHHIV8-P1C HSCEI
OHHIV8-P11HSCEI
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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 4,010
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 4010  -4010  -4010  -4010  -4,010 4010 4010
-5.33% 2,673 2,673 -2,673 2,673 2,673 -2,673 2,673
267% -1,337 -1,337 -1,337 1,337 -1,337 -1,337 -1,337
0% 0 0 0 0 0 0 0
267% 1,337 1,337 1,337 1,337 1,337 1,337 1,337
5.33% 2,673 2,673 2,673 2,673 2,673 2,673 2,673
8.00% 4,010 4,010 4,010 4,010 4,010 4010 4010
KR4201NB2; 2018-11 2275 1,661



7424
-8.00%
-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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

-25.00%
735

659

481

159
-309
-888
-1,530

KR4301NB2;2018-11

-25.00%
-946
-533
-174

61
161
186
189

7| Z=Xpete] HEd

-16.67% -8.33%
718 697
625 588
431 381
106 53
-352 -396
-914 -944

-1,543 -1,560
275

-16.67% -8.33%
-948 -950
-540 -549
-192 -210

41 21
149 136
182 177
189 188

KR4301NB2;2018-11 %277.5

-25.00%
-178
-105

-38
11
36
43

-16.67%
-178
-106

-41
;
33
42
44

7| Z=Xpeke] HEd

-8.33%
-178
-107

-43
4
30
41
44

99% M 2| =&, 10¢7|F)

0%
673
549
331

0
-442
-978

-1,580

0%
-953
-559
-228

0
122
171
186

0%
-178
-108

-46

0
27
39
43

8.33%
645
508
280
-53

-489

-1,014

-1,604

8.33%
-957
-570
-247

-21
107
164
183

8.33%
-179
-110

-49
-4
24
38
43

16.67%
616
465
228

-107
-538
-1,052
-1,631

16.67%
-962
-582
-267

-41

91
155
180

16.67%
-180
-111

-52
-7
21
36
42

25.00%
583
422
177

-160
-587
-1,092
-1,661
968

25.00%
-968
-595
-286

-62

75
145
175
180

25.00%
-180
-113

-55
-11
18
33
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7 2 CH &

Mot {7tsd M= 0 0 0
A 15 ~g 0 0 0 &
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME 883 0 883
A4 S A 34,458 0 34,458 A9
A FtEH =4 0 15,759 -15,759 EkL|
= NES At 52,974 0 52,974 & Q)
2. QH7|A| ™ol &9 x
OESXV8-C3425-EURO STOXX 50
4,491.63
2,994.42
1,497.21
=
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
-1,497.21
-2,994.42
-4,491.63
-5,988.84
74
OESXV8-C3450-EURO STOXX 50
1,890.80
1,418.10

945.40




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

-945.40

-1,418.10

-1,890.80

OESXV8-P3425-EURO STOXX 50

5,988.84

4,491.63

2,994.42

1,497.21

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

-1,497.21

2,994.42

-4,491.63

-5,988.84

OESXV8-P3450-EURO STOXX 50

1,890.80

1,418.10

945.40

472.70

0.00
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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

-472.70 /
-945.40 /
-1,418.10

-1,890.80

VGZ8-EURO STOXX 50 DEC18

883.22

662.42 /
441.61

220.81 /
& /
3 (.00

of 0.00 808.25 1,616.50 2,424.75,3,233.00 4,041.25 4,849.50 5,657.75 6,466.00

-220.81 /
-441.61

-662.42 /

-883.22

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
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ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 17,669 0 17,669 LY

2. B7|AIHO| 2YRE

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

17,668.88
13,251.66
8,834.44
4,417.22
.un'a
T 000 . . . . . . .
e 000 6956 139.13 208.69 37825 347.81 417.38 48694 556.50
4,417.22
8,834.44
113,251.66
117,668.88 -
7t4
3. ALZI SR EHE Mol Aol (ero et
T o
KR410INCO(2018-12 AL 200K| 4 2 1410
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1410  -1410  -1410  -1410  -1410 -1,410 -1,410
-5.33% -940 -940 -940 -940 -940 -940 -940
-2.67% -470 -470 470 470 470 470 -470
0% 0 0 0 0 0 0 0
2.67% 470 470 470 470 470 470 470
5.33% 940 940 940 940 940 940 940

8.00% 1,410 1,410 1,410 1,410 1,410 1,410 1,410
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ETFADIEY H 2| X| S EF2HH9

e I
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= 0 0 0 ELy
= 1,391 0 1,391 Eu

2. B7|AIHO| 2YRE

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

1,391.25
1,043.44
695.63
347.81
=
T 000 . . . . : . :
e 0.00 6956 139.13 208.69 37825 347.81 41738 486.94 556.50
347.81
695.63
11,043.44
1,391.25 -
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
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ETFADIEY HE| X| S EH A

712l oo &}
At w158 M= 0 0 o0&
A w158 ME 2,087 0 2,087 FUj
2. B7|AHe| &7 E
KR4101NC0004-2018-12 I AL 200X| =M E
2,086.88
1,565.16
1,043.44
521.72
=
T 000 . . . . : . :
?{5 0.00 69.56 139.13 208.69 7278.25 347.81 417.38 486.94 556.50
-521.72
-1,043.44
-1,565.16
-2,086.88 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
T =
KR4101NCO0(2018-12 [ A LI|200X| =M= 166
7| Z=RHAto| HE
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
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AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1674 0 1674 LY

2. B7|AIHO| 2YRE

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

1,673.90
1,255.43
836.95
418.48
=
T 000 . . : . . . :
e 0.00 11,012.5022,025.0033,037.5044,050.0055,062.5066,075.0077,087.5088,100.00
41848
836.95
11,255.43
11,673.90 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
KR411INBO(2018-11 AHMF X} 7}t M 2 134
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -134 -134 134 134 -134 134 -134
-5.33% -89 -89 -89 -89 -89 -89 -89
-2.67% 45 45 45 45 -45 45 -45
0% 0 0 0 0 0 0 0
2.67% 45 45 45 45 45 45 45
5.33% 89 89 89 89 89 89 89

8.00% 134 134 134 134 134 134 134
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AOFEKRX300Q1H A2 E XSS

Mt {715 dH M= 0 0 0 ZLy
A {5 H M= 626 0 626 ZtLH
2. Qt7|A| "ol &l x
KR4101NC0004-2018-12 R A 1| 200X| =M=
626.06
469.55
313.03
156.52
3
T 0.00 . . . . . . :
?{5 0.00 69.56  139.13 208.69 7278.25 347.81 417.38 486.94 556.50
-156.52
-313.03
-469.55
-626.06 -
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
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