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Al 2018-11-05
J|ZY  2018-11-02

e I
I Q5 Ao

= 0 0 0 ELy
= 1,023 0 1,023 U

TR E S

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

1,023.19
767.39
511.59
255.80
.un'a
T 000 . . . . . . .
e 000 6821 13643 20464 37285 34106 40928 477.49 54370
-255.80
51159
767.39
11,023.19 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o= gy
KR410INCO(2018-12 AL 200K| 4 2 82
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  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
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ZA|Y  2018-11-05
J|Z=2  2018-11-02

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 1,086

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r
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MO &S (VaR : 99%ME|$E,102 7| F) ()10
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o
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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 270

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 628 0 628

VGZ8-EURO STOXX 50 DEC18

470.66

313.77

156.89

— 0-00 T T T 1 T T T
?{5 0.00 797.25 1,594.50 2,391.75,3,189.00 3,986.25 4,783.50 5,580.75 6,378.00

-156.89

-313.77

-470.66

-627.55 -
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4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



Al 2018-11-05
J|ZY  2018-11-02

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,369 0 1,369 FLA

HCX8-HSCEI FUTURES NOV 18

1,244.68
933.51
622.34
311.17
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,681.75 5,363.50 8,045.25,10,727.0013,408.7516,090.5018,772.2521,454.00
-311.17
-622.34
-933.51
-1,244.68 -
77
MHCX8-MINI H-SHR IDX FU NOV 18
124.43
93.32
62.22
31.11
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,681.75 5,363.50 8,045.25,10,727.0013,408.7516,090.5018,772.2521,454.00
-31.11




-62.22

-93.32
-124.43 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCX8 HSCEI FUTURES NOV 18 100
MHCX8 MINI H-SHR IDX FU NOV 18 10
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

106



Al 2018-11-05
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A7 {7153

K=
=]
ol S7tsd =M 0 721,571 -721,571 Aty

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
295,625.00
221,718.75
147,812.50
73,906.25
&
;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
-73,906.25
-147,812.50
-221,718.75
-295,625.00 -
742
3. AILE|QE £ RAHE (HTH 2 A0 3 ) (EH9: Bt
KR4201NB2; 2018-11 2275 23,630
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3756 3755 3,750 3741 3724 3,698 3,660
-5.33% 3734 3704 3656 3587 349 3,382 3,246
-2.67% 3380 3195 2979 2736 2470 2,185 1,884
0% 1,267 848 426 0 428 858 1,289
267%  -4470  -4837 5218 5609  -6,008 6,413 6,824
533%  -13277  -13412  -13579  -13777 14001  -14249  -14,518
800%  -23207 23229  -23267  -23325  -23404  -23506  -23,630
KR4201NB2;2018-11 2277.5 2,379
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 282 282 282 281 281 279 276



-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%

281
264
123
-362
-1,238
-2,306

280
251
83
-409
-1,261
-2,312

KR4301NB2;2018-11 %275

-25.00%
-21,726
-13,916

-6,151
646
3,865
4,338
4,354

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

-16.67%
-21,726
-13,917

-6,191
435
3,706
4,319
4,354

277
235
42
-457
-1,288
-2,319

7| Z=Xpete] HEd

-8.33%
-21,726
-13,919

-6,245
219
3,535
4,288
4,352

273
216

0

-505
-1,318
-2,330

0%
-21,726
-13,924

-6,315
0
3,355
4,245
4,349

266
193
-43
-553
-1,351
-2,344

8.33%

-21,726
-13,934

-6,398
-222
3,166
4,188
4,343

258
168
-87
-602
-1,385
-2,360

16.67%
-21,727
-13,948
-6,495
-445
2,970
4,119
4,332

247
141
-132
-650
-1,421
-2,379
21,729

25.00%
-21,729
-13,969
-6,604
-670
2,770
4,037
4,315
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Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 5,370 0 5,370 ALY
=4 27158 24 0 11,020 -11,020 EtLY

2. 7N He| &

12
|
P

HCX8-HSCEI FUTURES NOV 18

5,369.88

4,027.41

2,684.94

1,342.47

of 0.00 2,681.75 5,363.50 8,045.25,10,727.0013,408.7516,090.5018,772.2521,454.00
-1,342.47

-2,684.94

-4,027.41

-5,369.88 -

OHHIX8-C100-HSCEI

5,510.12

4,132.59

2,755.06

1,377.53

or 0.00 2,500.00 5,000.00 7,500.0010,000.0012,500.0015,000.0017,500.0020,000.00
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-1,377.53

-2,755.06

-4,132.59
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5,510.12

4,132.59

2,755.06

1,377.53

0.00

0.

-1,377.53

-2,755.06

-4,132.59

-5,510.12
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OHHIX8-P100-HSCEI

D0  2,500.00 5,000.00 7,500.00,#0,000.0012,500.0015,000.0017,500.0020,000.00
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T= Hefcha ey
At A n = 0 0 0 &9
7 FtEH =24 0 0 0 &
A {754 |2 43,836 0 43,836 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
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-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% 3588  -3588  -3588  -3588  -3,588 -3,588 -3,588
-5.33% 2392 2392 2392 2392  -2,392 2,392 2,392
-2.67% 1,196 -1,196  -1,196  -1196  -1,196 -1,196 -1,196

0% 0 0 0 0 0 0 0

2.67% 1,196 1,196 1,196 1,196 1,196 1,196 1,196
5.33% 2,392 2,392 2,392 2392 2392 2,392 2,392
8.00% 3,588 3,588 3,588 3,588 3,588 3,588 3,588
KR4201NB2;2018-11 2275 1,568
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-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%
249

248

224

84

-297
-881
-1,540

KR4301NB2;2018-11 %275

-25.00%
-1,162
-744
-329

35

207

232

233

KR4301NB2;2018-11 %277.5

-25.00%
-209
-137

-64
5
48
58

-16.67% -8.33% 0% 8.33%
249 249 248 247
246 243 238 232
212 198 182 164

56 28 0 -28
-321 -346 -372 -399
-890 -901 -914 -929

-1,541 -1,544 -1,548 -1,553
7| Z=Xpete] HEd

-16.67% -8.33% 0% 8.33%

-1,162 -1,162 -1,162 -1,162
-744 -745 -745 -745
-331 -334 -338 -342

23 12 0 -12

198 189 179 169

231 229 227 224

233 233 233 232
7| Z=Xpeke] HEd

-16.67% -8.33% 0% 8.33%
-209 -209 -209 -209
-137 -137 -137 -137
-64 -64 -65 -65

3 2 0 -2
46 44 41 39
57 57 56 55
58 58 58 58

99% M 2| =&, 10¢7|F)

16.67%
245
224
145
-57

-426
-946
-1,560

16.67%
-1,162
-746
-347
-24
159
220
232

16.67%
-209
-137

-66
-3
37
54
58

25.00%
243
215
125
-86

-453
-963
-1,568
1,162

25.00%
-1,162
-747
-353
-36

148
216
231
209

25.00%
-209
-137

-66
-5
35
53
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0

0 0 &t
0 0 0 Ry

0 5,860

0 71,678 At
0 24,393 24,393 RHLY
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A2}
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oY of¥ of¥ ofX ol

T T i T i

OESXX8-C3200-EURO STOXX 50

6,899.02

5,174.27

3,449.51

1,724.76

~ 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

-1,724.76

-3,449.51

-5,174.27

-6,899.02

OESXX8-C3225-EURO STOXX 50

5,297.46

3,973.10

2,648.73

1,324.37



-1,324.37

-2,648.73

-3,973.10

-5,297.46

6,899.02

5,174.27

3,449.51

1,724.76

-1,724.76

-3,449.51

-5,174.27

-6,899.02

5,297.46

3,973.10

2,648.73

1,324.37

-1 2924 27

.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




-2,648.73 //
-3,973.10
-5,297.46
72
VGZ8-EURO STOXX 50 DEC18
5,859.83 /
4,394.87 /
2,929.91 /
1,464.96
& /
;E O-OO T T T T T T 1
2 0.00 79725 1,594.50 2,39%'9.00 3,986.25 4,783.50 5,580.75 6,378.00
-1,464.96 /
2,929.91 /
-4,394.87
5,859.83
72
3. ALEIRE &P ZHE (X A0 E=H) (T84 TFR)
260105SQPX SG EURO Covered CALL STRATEGY 25
OESXX8-C32 EURO STOXX 50 552
OESXX8-C32 EURO STOXX 50 424
OESXX8-P32 EURO STOXX 50 552
OESXX8-P32 EURO STOXX 50 424
VGZ8 EURO STOXX 50 DEC18 469
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ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 17,121 0 17,121 kLY

2. B7|AIHO| 2YRE

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

17,121.34
12,841.00
8,560.67
4,280.33
.un'a
T 000 . . . . . . .
e 000 6821 13643 204.64 /37285 34106 409.28 477.49 545.70
4,28033
8,560.67
112,841.00
117,121.34 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR410INCO(2018-12 AL 200K| 4 2 1,368
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1368  -1368  -1368  -1368  -1368 -1,368 1,368
-5.33% 912 912 912 912 912 912 -912
-2.67% -456 -456 456 456 456 456 -456
0% 0 0 0 0 0 0 0
2.67% 456 456 456 456 456 456 456
5.33% 912 912 912 912 912 912 912

8.00% 1,368 1,368 1,368 1,368 1,368 1,368 1,368
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ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt e = 0 0 0 ZLy
ol F7t5H = 1,364 0 1,364 FUy
2. B7|AHe| &7 E
KR4101NC0004-2018-12 R A 1| 200X| =M=
1,364.25
1,023.19
682.13
341.06
3
T 000 . . . . : . :
?{5 0.00 68.21 136.43 204.64 272.85 341.06 409.28 477.49 545.70
-341.06
-682.13
-1,023.19
-1,364.25 -

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
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ETFADIEY HE| X| S EH A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,046 0 2,046 ZrLY
2. B7|AHe| &7 E
KR4101NC0004-2018-12 R A 1| 200X| =M=
2,046.38
1,534.78
1,023.19
511.59
3
T 000 . . . . . . .
?{5 0.00 68.21 136.43 204.64 272.85 341.06 409.28 477.49 545.70
-511.59
-1,023.19
-1,534.78
-2,046.38 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101INCO0(2018-12 A L|200K|=M = 164
7|E=Xfbe| HEH
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
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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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7= 2018-11-02
AOFEKRX300QIHI A2 XS]
1. A=A
A3 f7t53H  ME 0 0 0 FLy
ol FtEH M= 614 0 614 ZLY
2. MI|A|H™o| &l =
KR4101NC0004-2018-12 I AL 200X| =M E
460.43
306.96
153.48
3
T 0.00 . . . . . . :
?15 0.00 6821 136.43 204.64 ~272.85 341.06 409.28 477.49 545.70
-153.48
-306.96
-460.43
-613.91 -
74
3. AIL}2| 2 £ ZHE (X L& A0 d =) (T2 OFR)
T =
KR4101NCO(2018-12 RAL|200K|$ME 49
7|E=Xfbe| HEH
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 33 33 33 33 33 33 33
8.00% 49 49 49 49 49 49 49
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| C| i} @1K200(F 4| = g - iHdli xH 74

T&
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 13,097 0 13,097 ALY
=4 27158 24 4,059 23,401 -19,343 AtLY

2. 7N He| &

12
|
P

KR4101NC0004-2018-12 I AL 200X| =M E

9,822.60
6,548.40
3,274.20
=
=
:;E O-OO T T T ( T T T
%5 0.00 68.21 136.43 204.64 7272.85 341.06 409.28 477.49 545.70
-3,274.20
-6,548.40
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