2018-10-24
2018-10-23

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-10-24
J|&Y  2018-10-23

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,024 0 1,024 FUy
2. B7|AHe| &7 E
KR4101NC0004-2018-12 R A 1| 200X| =M=
768.23
512.16
256.08
3
T 000 . . . . . . .
?{5 0.00 68.29 136.58 204.86 273.15 341.44 409.73 478.01 546.30
-256.08
-512.16
-768.23
-1,024.31 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101INCO0(2018-12 A L|200K|=M = 82
P EEN SO =
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -82 -82 -82 -82 -82 -82 -82
-5.33% -55 -55 -55 -55 -55 -55 -55
-2.67% -27 -27 -27 -27 -27 -27 -27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 55 55 55 55 55 55 55
8.00% 82 82 82 82 82 82 82



ol

7|1¥)

ol
=

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



ZA|Y  2018-10-24
7= 2018-10-23

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 1,092

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

493

o

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



ZA|Y  2018-10-24
7= 2018-10-23

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) (EH9: 4Bt
SWCSI5000C £13+HCSI5000(| 21S180910 258

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
362

o

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



DAY 2018-10-24
J|&Y  2018-10-23

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

VGZ8-EURO STOXX 50 DEC18
625.79

469.34

312.89

156.45

— 0-00 T T T 1 T T T
?{5 0.00 795.50 1,591.00 2,386.50,3,182.00 3,977.50 4,773.00 5,568.50 6,364.00

-156.45

-312.89

-469.34

-625.79 -

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 2018-10-24
J|&Y  2018-10-23

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,285 0 1,285 FLY

HCV8-HSCEI FUTURES OCT 18

876.15
584.10
292.05
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,558.25 5,116.50 7,674.75,20,233.0012,791.2515,349.5017,907.7520,466.00
-292.05
-584.10
-876.15
-1,168.20 -
712
MHCV8-MINI H-SHR IDX FU OCT 18
116.82
87.61
58.41
29.20
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,558.25 5,116.50 7,674.75,0,233.0012,791.2515,349.5017,907.7520,466.00
-29.20




-58.41

-87.61

-116.82 -

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)

o



DAY 2018-10-24
J|&Y  2018-10-23

0 4+(1)

Mt {7ted =M 0 6,966 -6,966 ALY
ol S7tsd =M 0 714,696 -714,696 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
71
KR4301NB2751-2018-11 5275
288,750.00
216,562.50
144,375.00
72,187.50
.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
-72,187.50
-144,375.00
-216,562.50
-288,750.00 -
74
3. AlLt2| @ 2o PEHEE & Ao A ) GEOETEIE)
KR4201NB2; 2018-11 2275 22,423
7| EXHARO| HEA
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 6921 6838 6716 6554 6351 6,110 5,832
-5.33% 6543 6289 5983 5633 5243 4,819 4,367
-2.67% 5241 4728 4184 3615 3,027 2,422 1,805
0% 2121 1416 709 0 711 1,423 2,135
267%  -3405  -4082  -4768  -5462  -6,160 6,863 7,569
533%  -11129  -11597  -12106  -12,647  -13215  -13804  -14,412
800%  -20277 20516  -20810  -21153 21,540  -21965  -22,423
KR4201NB2;2018-11 2277.5 2,312
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 615 609 600 586 569 547 522



-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%

589
489
223
-293
-1,066
-2,028

KR4301NB2;2018-11

-25.00%
-19,439
-11,865

4,677
1,119
4,490
5,741
6,020

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

569
442
150
-372
-1,128
-2,063

-16.67%
-19,444
-11,916

-4,877
748
4,152
5,580
5,977

275

542
390
75
-452
-1,192
-2,104

7| Z=Xpete] HEd

-8.33%
-19,457
-11,990

-5,103
375
3,805
5,390
5,914

511
335

0

-531
-1,260
-2,150

0%
-19,478
-12,086

-5,349
0
3,451
5175
5,827

475
276
-76
-611
-1,329
-2,201

8.33%

-19,511
-12,204

-5,612
-377
3,091
4,939
5,718

435
215
-152
-691
-1,400
-2,255

16.67%
-19,558
-12,343
-5,889
-755
2,727
4,685
5,586

391
152
-229
-771
-1,472
-2,312
19,619

25.00%
-19,619
-12,503
-6,178
-1,134
2,360
4,416
5433



DAY 2018-10-24
J|&Y  2018-10-23

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 5,022 0 5,022 ALY
=A 27158 24 0 12,222 12,222 ALY

2. 7N He| &

12
|
P

HCV8-HSCEI FUTURES OCT 18

5,022.33

3,766.74

2,511.16

1,255.58

of 0.00 2,558.25 5,116.50 7,674.75,0,233.0012,791.2515,349.5017,907.7520,466.00

-1,255.58

-2,511.16

-3,766.74

-5,022.33 -

OHHIV8-C108-HSCEI

1,880.76

1,410.57

940.38

470.19

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




SH

-470.19

-940.38

-1,410.57

-1,880.76

4,230.25

3,172.69

2,115.12

1,057.56

0.00

-1,057.56

-2,115.12

-3,172.69

-4,230.25

1,880.76

1,410.57

940.38

470.19

0.00

-470.19

-940.38

OHHIV8-C110-HSCEI

0.

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



-1,410.57 |

-1,880.76 -
73
OHHIV8-P110-HSCEI
3,172.69
2,115.12
1,057.56
Z
g’ O-OO 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
-1,057.56
-2,115.12
-3,172.69
-4,230.25 -
7
3. AlLIZIRE 2 FRHS(EIHE LY ZA) (EHl: Bt )
HCV8 HSCEI FUTURES OCT 18 402
OHHIV8-C1( HSCEI 150
OHHIV8-C11HSCEI 338
OHHIV8-P1C HSCEI 150
OHHIV8-P11 HSCEI 338

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



DAY 2018-10-24
J|&Y  2018-10-23

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. AlLbE| 2 0l REHEH HE MO AT )
2.529E+11 UBCSFXC1 INDEX_14
7| xR O] HE Y

[Eye)

7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 4019  -4019  -4019  -4019  -4,019 4,019 4,019
-5.33% 2679 2679 2679  -2679  -2,679 2,679 2,679
-2.67% 1340 -1340  -1340  -1,340  -1,340 -1,340 -1,340

0% 0 0 0 0 0 0 0

2.67% 1,340 1,340 1,340 1,340 1,340 1,340 1,340
5.33% 2,679 2,679 2,679 2679 2679 2,679 2,679
8.00% 4,019 4,019 4,019 4,019 4,019 4,019 4,019
KR4201NB2;2018-11 2275 1,488



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%
459

434

348

141
-226
-738
-1,345

KR4301NB2;2018-11

-25.00%
-1,064
-650
-256

61

246

314

330

7| Z=Xpete] HEd

-16.67% -8.33%
454 446
417 397
314 278

94 47
-271 -316
-770 -803

-1,361 -1,381

275

-16.67% -8.33%

-1,065 -1,065
-653 -657
-267 -279
41 21
227 208
306 295
327 324

KR4301NB2;2018-11 %277.5

-25.00%
-194
-122

-51
10
50
68

-16.67%
-194
-122

-53
-
47
66
72

7| Z=Xpeke] HEd

-8.33%
-194
-122

-54
3
43
63
71

99% M 2| =&, 10¢7|F)

0%
435
374
240

0
-362
-839

-1,404

0%

-1,067

-662
-293
0
189
283
319

0%
-194
-123

-56

0
39
61
70

8.33%
421
348
201

-47
-409
-877

-1,429

8.33%
-1,068
-668
-307
-21
169
270
313

8.33%
-195
-124

-58
-3
36
58
68

16.67%
405
320
161

-94
-455
-916

-1,458

16.67%
-1,071
-676
-322
-41
149
257
306

16.67%
-195
-125

-60
-7
32
55
67

25.00%
387
290
120

-142
-502
-956
-1,488
1,074

25.00%
-1,074
-685
-338
-62

129
242
298
195

25.00%
-195
-126

-63
-10
28
52



DAY 2018-10-24
J|&Y  2018-10-23

0

0 0 &9l
0 0 0 EHLY

0 5,846

0 72,777 & Q|
0 24,767 24,767 LY

H=
A2}
ey =
=3
b=
A2}
—=
=4

oY of¥ of¥ ofX ol

T T i T i

OESXX8-C3200-EURO STOXX 50

7,004.93

5,253.70

3,502.46

1,751.23

~ 0.00 T T T T T T

?{: 0.00 800.00 1,600.00 2,400.00 3,200.00.4,000.00 4,800.00 5,600.00 6,400.00

-1,751.23

-3,502.46

-5,253.70

-7,004.93

OESXX8-C3225-EURO STOXX 50

5,378.78

4,034.09

2,689.39

1,344.70



-1,344.70

-2,689.39

-4,034.09

-5,378.78

7,004.93

5,253.70

3,502.46

1,751.23

-1,751.23

-3,502.46

-5,253.70

-7,004.93

5,378.78

4,034.09

2,689.39

1,344.70

-1 244 7N

.00 806.25 1,612.50 2,418.75 3,225.00.4,031.25 4,837.50 5,643.75 6,450.00

OESXX8-P3200-EURO STOXX 50

.00  800.00 1,600.00 2,400.00,3,200.00 4,000.00 4,800.00 5,600.00 6,400.00

OESXX8-P3225-EURO STOXX 50

.00 806.25 1,612.50 2,418.75,3,225.00 4,031.25 4,837.50 5,643.75 6,450.00




-1,044./U /
-2,689.39 /
-4,034.09
-5,378.78
7174
VGZ8-EURO STOXX 50 DEC18
5,845.62 /
4,384.21

-1,461.40

-2,922.81

-4,384.21

-5,845.62

2,922.81 /
1,461.40

0.00 /

T T

T

0.00  795.50 1,591.00 2,386.50,3,182.00 3,977.50 4,773.00 5,568.50 6,364.00

3. ALtE|2E 2= HFE =20 E=H)

260105SQPXSG EURO Covered CALL STRATEGY
OESXX8-C3ZEURO STOXX 50
OESXX8-C3ZEURO STOXX 50

OESXX8-P32 EURO STOXX 50

OESXX8-P32 EURO STOXX 50

VGZ8 EURO STOXX 50 DEC18

g5 ZtfEdod=H(VaR : 9% 2| +F, 102 7| F)

560
430
560
430
468



DAY 2018-10-24
J|&Y  2018-10-23

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 17,345 0 17,345 ELY

2. B7|AIHO| 2YRE

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

13,008.77
8,672.51
4,336.26
.un'a
T 000 . . . . . . .
e 000 6829 13658 204.86,373.15 34144 409.73 47801 54630
4,336.26
8,672.51
-13,008.77
117,345.03
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o=  12qc
KR410INCO(2018-12 AL 200K| 4 2 1385
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1385  -1385  -1385  -1385  -1,385 -1,385 -1,385
-5.33% -923 -923 923 -923 -923 923 -923
-2.67% -462 -462 462 462 462 462 462
0% 0 0 0 0 0 0 0
2.67% 462 462 462 462 462 462 462
5.33% 923 923 923 923 923 923 923

8.00% 1,385 1,385 1,385 1,385 1,385 1,385 1,385



7|1¥)

ol
=

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



2018-10-24
2018-10-23

ETFADIEY H 2| X| S EF2HH9

ot

712l oo &}
At w754 = 0 0 o0&
A 754 = 1,366 0 1,366 ZLy
2. B7|AHe| &7 E
KR4101NC0004-2018-12 I AL 200X| =M E
1,365.75
1,024.31
682.88
341.44
=
T 000 . . . . : . :
?{5 0.00 68.29 136.58 204.86 273.15 341.44 409.73 478.01 546.30
-341.44
-682.88
-1,024.31
-1,365.75 -

3. AU E &9

7} -25.00%
-8.00% -109
-5.33% -73
-2.67% -36

0% 0
2.67% 36
5.33% 73
8.00% 109

-16.67%
-109
-73

-36

0

36

73

109

FEHUSE LU Y ZY)

KR4101NCO(2018-12 H A 1I|200X|

109

109

8.33%
-109
-73
-36

36
73
109

16.67%
-109
-73

-36

0

36

73

109

109



ol

7|1¥)

ol
=

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



2018-10-24
2018-10-23

ETFADIEY HE| X| S EH A

712l oo &}
At w158 M= 0 0 o0&
A w158 ME 2,049 0 2,049 ZLY
2. B7|AHe| &7 E
KR4101NC0004-2018-12 I AL 200X| =M E
1,536.47
1,024.31
512.16
=
T 000 . . . . : . :
?{5 0.00 68.29 136.58 204.86 273.15 341.44 409.73 478.01 546.30
-512.16
-1,024.31
-1,536.47
-2,048.63 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S EHR)
_ o T
KR4101NCO0(2018-12 [ A LI|200X| =M= 164
7| Z=RHAto| HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -164 -164 -164 -164 -164 -164 -164
-5.33% -109 -109 -109 -109 -109 -109 -109
-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% 109 109 109 109 109 109 109
8.00% 164 164 164 164 164 164 164



ol

7|1¥)

ol
=

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

133



DAY 2018-10-24
J|&Y  2018-10-23

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1634 0 1,634 FLY

2. B7|AIHO| 2YRE

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

1,225.50
817.00
408.50
=
T 000 . . : . . . :
e 0.00  10,750.0021,500.0032,250.0043,000.0053,750.0064,500.0075,250.0086,000.00
-408.50
817.00
11,225.50
-1,634.00 -
74
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
—_
KR411INBO(2018-11 AHMF X} 7}t M 2 131
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -131 -131 1131 1131 1131 1131 -131
-5.33% -87 -87 -87 -87 -87 -87 -87
-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% 87 87 87 87 87 87 87

8.00% 131 131 131 131 131 131 131



ol

7|1¥)

ol
=

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

150



Al 2018-10-24
7|4  2018-10-23

AOFEKRX300Q1H A2 E XSS

At w158 M= 0 0 o0&
=4 w158 ME 615 0 615 ALf
2. I|AHe| ol =
KR4101NC0004-2018-12 I AL 200X| =M E
614.59
460.94
307.29
153.65
=
T 0.00 . . . . . . :
?{5 0.00 68.29  136.58 204.86 273.15 341.44 409.73 478.01 546.30
-153.65
-307.29
-460.94
-614.59 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
T =
KR4101NCO0(2018-12 [ A LI|200X| =M= 49
7| ERHAte] HEHY
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
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