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DAY 2018-10-22
J|&Y  2018-10-19

e I
I Q5 Ao

= 0 0 0 ELy
= 1,047 0 1,047 E4

TR E S

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

1,047.00
785.25
523.50
261.75
.un'a
T 000 . . . . . . .
e 000  69.80 139.60 209.40_-379.20 349.00 418.80 488.60 558.40
26175
523.50
785.25
-1,047.00 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR410INCO(2018-12 AL 200K| 4 2 84
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -84 -84 -84 -84 -84 -84 -84
-5.33% 56 -56 56 56 56 56 -56
-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% 56 56 56 56 56 56 56

8.00% 84 84 84 84 84 84 84
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7|1¥)
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=

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



ZA|Y  2018-10-22
J|=2  2018-10-19

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 1,098

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

495

o

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



ZA|Y  2018-10-22
J|=2  2018-10-19

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 250

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
341

o

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



DAY 2018-10-22
J|&Y  2018-10-19

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

VGZ8-EURO STOXX 50 DEC18

472.51

315.01

157.50

— 0-00 T T T 1 T T T
?{5 0.00 800.75 1,601.50 2,402.25,3,203.00 4,003.75 4,804.50 5,605.25 6,406.00

-157.50

-315.01

-472.51

-630.01 -

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 2018-10-22
J|&Y  2018-10-19

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1281 0 1,281 FLY

HCV8-HSCEI FUTURES OCT 18

1,164.76
873.57
582.38
291.19
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,550.00 5,100.00 7,650.00,#0,200.0012,750.0015,300.0017,850.0020,400.00
-291.19
-582.38
-873.57
-1,164.76 -
712
MHCV8-MINI H-SHR IDX FU OCT 18
116.44
87.33
58.22
29.11
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,550.00 5,100.00 7,650.00,10,200.0012,750.0015,300.0017,850.0020,400.00
-29.11




-58.22

-87.33

-116.44 -

3. A|Lt2| 2

H A 0]
=2

HCV8

TEHSE[HE0E=A)
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)

o



DAY 2018-10-22
J|&Y  2018-10-19

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

KR4301NB2751-2018-11 5275

281,875.00

211,406.25

140,937.50

70,468.75

S O-OO T T T T T

-70,468.75

-140,937.50

-211,406.25

-281,875.00 -

3. ALjE|2E Eop=HEE[HE A0 Y=A)
KR4201NB272018-11 &275
7|EXe| HEd

of 0.00 68.75 137.50 206.25 _275.00 343.75 412.50 481.25 550.00

e 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 11,693 11427 11107 10737 10324 9,874 9,393
533% 10449 9919 9353 8758 8139 7,501 6,847
-2.67% 7518 6772 6021 5266 4507 3,746 2,983

0% 2294 1534 769 0 772 -1,546 2,321
267% 5154 5730  -6341 6980  -7,642 8,321 9,014
533%  -14,183  -14515  -14905  -15345  -15829  -16349  -16,900
800%  -24050 24199 24401  -24657 -24962  -25314  -25707

KR4201NB2;2018-11 2277.5 2,710
7| Z=Xpeke] HE Y

I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 1099 1077 1049 1015 976 933 886



-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%

1,001
748
261

-481
-1,424
-2,486

KR4301NB2;2018-11

-25.00%
-16,471
-9,091
-2,823
990
2,383
2,662
2,692

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

952
672
174
-554
-1471
-2,509

-16.67%
-16,493
-9,222
-3,138
665
2,230
2,627
2,688

275

898
593
87
-630
-1,523
-2,538

7| Z=Xpete] HEd

-8.33%
-16,528
-9,378
-3,459
335
2,051
2,573
2,678

839
514

0

-707
-1,580
-2,573

0%
-16,581
-9,557
-3,786
0

1,850
2,499
2,661

778
433
-87
-786

-1,641
-2,614

8.33%
-16,650
-9,754
-4,116

-338
1,630
2,405
2,633

713
352
-174
-866
-1,705
-2,660

16.67%
-16,737
-9,969
-4,450
-679
1,394
2,290
2,593

646
270
-261
-947
-1,773
-2,710
16,842

25.00%
-16,842
-10,197
-4,785
-1,021
1,143
2,156
2,539



N oh
MY >

ne me

2018-10-22
2018-10-19

32

2. 7N He| &

= 2 13

I 4r = >

w158 M= 0 0 0 &
#7t5d =4 0 0 0 ALY
Rt5H  ME 5,008 0 5,008 ZtL|
27158 24 0 12,160 -12,160 EtLY

12
|
P

HCV8-HSCEI FUTURES OCT 18

3,755.65

2,503.77

1,251.88

0.00 2,550.00 5,100.00 7,650.00,40,200.0012,750.0015,300.0017,850.0020,400.00

-1,251.88

-2,503.77

-3,755.65

-5,007.54 -

OHHIV8-C108-HSCEI

1,871.16

1,403.37

935.58

467.79

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



SH

-467.79

-935.58

-1,403.37

-1,871.16

OHHIV8-C110-HSCEI

4,208.68

3,156.51

2,104.34

1,052.17

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

-1,052.17

-2,104.34

-3,156.51

-4,208.68

1,403.37

935.58

467.79

0.00

0.

-467.79

-935.58

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
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=
I

%F

<

-1,403.37 |

-1,871.16 -

OHHIV8-P110-HSCEI

4,208.68

3,156.51

2,104.34

1,052.17

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

-1,052.17

-2,104.34

-3,156.51

-4,208.68 -

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 2018-10-22
J|&Y  2018-10-19

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% 4013 -4013  -4013  -4013  -4,013 4,013 4,013
-5.33% 2675 2675 2675  -2675  -2,675 2,675 2,675
-2.67% 1338 -1,338  -1338  -1,338  -1,338 1,338 -1,338

0% 0 0 0 0 0 0 0

2.67% 1,338 1,338 1,338 1,338 1,338 1,338 1,338
5.33% 2,675 2,675 2,675 2675 2675 2,675 2,675
8.00% 4,013 4,013 4,013 4,013 4,013 4,013 4,013
KR4201NB2;2018-11 2275 1,706



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

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 776 758 737 712 685 655 623
-5.33% 693 658 621 581 540 498 454
-2.67% 499 449 400 349 299 249 198

0% 152 102 51 0 -51 -103 -154
2.67% -342 -380 -421 -463 -507 -552 -598
5.33% -941 -963 -989 -1,018 -1,050 -1,085 -1,121
8.00% -1,596 -1,606 -1,619 -1,636 -1,656 -1,680 -1,706

KR4301NB2;2018-11 %275 945
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -924 -925 -927 -930 -934 -939 -945
-5.33% -510 -517 -526 -536 -547 -559 -572
-2.67% -158 -176 -194 -212 -231 -250 -268

0% 56 37 19 0 -19 -38 -57
2.67% 134 125 115 104 91 78 64
5.33% 149 147 144 140 135 128 121
8.00% 151 151 150 149 148 145 142

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% -175 -175 -175 -176 -176 -177 -177
-5.33% -102 -103 -104 -105 -107 -108 -110
-2.67% -36 -38 -41 -44 -47 -50 -53

0% 10 7 3 0 -3 -7 -10
2.67% 31 29 26 24 21 19 16
5.33% 36 35 35 33 32 31 29
8.00% 37 37 36 36 36 35 34



DAY 2018-10-22
J|&Y  2018-10-19

7 2 CH &

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At {7158 =M 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME 875 0 875
A4 S A 34,198 0 34,198 %9
A FtEH =4 0 15,640 -15,640 EtL|
= NES ALt 52,574 0 52,574 At Q)
2. Q7| A|He| & x
OESXV8-C3425-EURO STOXX 50
5,943.40
4,457.55
2,971.70
1,485.85
=
fvr 0.00 T T T L, T T T
?{E 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
-1,485.85
-2,971.70
-4,457.55
-5,943.40
7t4
OESXV8-C3450-EURO STOXX 50
1,876.46
1,407.34

938.23




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

-938.23

-1,407.34

-1,876.46

OESXV8-P3425-EURO STOXX 50

5,943.40

4,457.55

2,971.70

1,485.85

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

-1,485.85

2,971.70

-4,457.55

-5,943.40

1,876.46

1,407.34

938.23

469.11

0.00

OESXV8-P3450-EURO STOXX 50




or
<A
-469.11

-938.23

-1,407.34

-1,876.46

656.57

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

VGZ8-EURO STOXX 50 DEC18

437.71

218.86

— 0.00

-218.86

.00

800.75 1,601.50 2,402.25,3,203.00 4,003.75 4,804.50 5,605.25 6,406.00

-437.71

-656.57

-875.43 -

3. AlLtE|2E &9

e
AEHEE RN A) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 165
260105SQPXSG EURO Covered CALL STRATEGY 107
OESXV8-C34EURO STOXX 50 475
OESXV8-C34EURO STOXX 50 150
OESXV8-P34 EURO STOXX 50 475
OESXV8-P34 EURO STOXX 50 150
VGZ8 EURO STOXX 50 DEC18 70
MOJAZ U (VaR : 99% A 24 E,1027|F) (EFS: s atel)




1,021



DAY 2018-10-22
J|&Y  2018-10-19

ot

ETFAOIEY K2 X| S EF B8

[

e I
I Q5 Ao

= 0 0 0 ELy
= 17,729 0 17,729 ZLY

2. B7|AIHO| 2YRE

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

13,296.90
8,864.60
4,432.30
.un'a
T 000 . . . . . . .
e 000  69.80 139.60 209.40,379.20 349.00 418.80 488.60 558.40
4,432.30
8,864.60
13,296.90
117,729.20 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o= 11t
KR410INCO(2018-12 AL 200K| 4 2 1415
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1415  -1415  -1415  -1415  -1415 -1,415 1,415
-5.33% -944 -944 -944 -944 -944 -944 -944
-2.67% 472 472 472 472 472 472 472
0% 0 0 0 0 0 0 0
2.67% 472 472 472 472 472 472 472
5.33% 944 944 944 944 944 944 944

8.00% 1,415 1,415 1,415 1,415 1,415 1,415 1,415
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DAY 2018-10-22
J|&Y  2018-10-19

ot

ETFADIEY H 2| X| S EF2HH9

e I
I Q5 Ao

= 0 0 0 ELy
= 1,396 0 1,39 Zu

TR E S

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

1,396.00
1,047.00
698.00
349.00
=
T 000 . . . . : . :
e 0.00  69.80 139.60 209.40 37920 349.00 418.80 483.60 558.40
-349.00
1698.00
11,047.00
-1,396.00 -
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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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-10-22
J|&Y  2018-10-19

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,094 0 2,094 U

2. B7|AIHO| 2YRE

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

2,094.00
1,570.50
1,047.00
523.50
.un'a
T 000 . . . . . . .
e 000  69.80 139.60 209.40_-379.20 349.00 418.80 488.60 558.40
523.50
-1,047.00
-1,570.50
-2,094.00
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o=  1a7
KR410INCO(2018-12 AL 200K| 4 2 167
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -167 -167 -167 -167 -167 -167 -167
-5.33% 111 111 111 111 111 111 111
-2.67% 56 -56 56 56 56 56 -56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 111 111 111 111 111 111 111

8.00% 167 167 167 167 167 167 167
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-10-22
J|&Y  2018-10-19

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1670 0 1670 FLY

2. B7|AIHO| 2YRE

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

1,252.58
835.05
417.53
=
T 000 . . : . . . :
2{5 0.00 10,987.5021,975.0032,962.5043,950.0054,937.5065,925.0076,912.5087,900.00
-417.53
-835.05
-1,252.58
-1,670.10 -
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% -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
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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Al 2018-10-22
7|4  2018-10-19

AOFEKRX300Q1H A2 E XSS

Mt {715 dH M= 0 0 0 ZLy
A {5 H M= 628 0 628 ZtL
2. Qt7|A| "ol &l x
KR4101NC0004-2018-12 R A 1| 200X| =M=
628.20
471.15
314.10
157.05
3
T 000 . . . . . . .
?{5 0.00 69.80 139.60 209.40 .7279.20 349.00 418.80 488.60 558.40
-157.05
-314.10
-471.15
-628.20 -
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
5.33% 33 33 33 33 33 33 33
8.00% 50 50 50 50 50 50 50
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-10-22
J|&Y  2018-10-19

| C| i} @1K200(F 4| = g - iHdli xH 74

T&
Al FtEH M= 0 0 0 &
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