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ZA|Y  2018-11-15
71&=4  2018-11-14

At w158 M= 0 0 o0&
A w158 ME 1,010 0 1,010 ZLy
2. B7|AHe| &7 E
KR4101NC0004-2018-12 I AL 200X| =M E
1,009.88
757.41
504.94
252.47
=
T 000 . . . . : . :
?{5 0.00 67.33 134.65 201.98 269.30 336.63 403.95 471.28 538.60
-252.47
-504.94
-757.41
-1,009.88 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101NC0004 2018-12 [ ALO|200K| =M= 81
7| BXHatol HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 -54 -54 -54 -54
-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% 54 54 54 54 54 54 54
8.00% 81 81 81 81 81 81 81
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=
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ZA|Y  2018-11-15
J|1ZY  2018-11-14

SMARTEH] -MSCIM ZI = 53 A%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs x| 2 Aot 14,259 0 14259 9|

2. B7|AIHO| 2YRE

3. AlLjE|2E oI A0 Y=A) (Thel- 4 2hel)
SWMXWOO( A EHMXWO | 245180822 1,076

* YT 2[A3 WE o B2 FFO| o2 F0| AN WEX|TL AEEIUS
4. ot & F| 2= YZH(VaR : 9% E|+F, 10U 7| F) (Thel- 4 2hRl)
517

YR 2[Ad WEO| ZR FYO| ofH{Z0| A0 WEX|Z AFEEIAS



ZA|Y  2018-11-15
J|1ZY  2018-11-14

SMARTE 3 2 EZ A YCSIS004%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs x| 2 Aot 3,685 0 3,685 &9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C A18HCSIS000| 25180910 275

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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ZA|Y  2018-11-15
71&=4  2018-11-14

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 757 0 757

VGZ8-EURO STOXX 50 DEC18
756.84

567.63

378.42

189.21

— 0-00 T T T 1 T T T
?{5 0.00 804.75 1,609.50 2,414.25,3,219.00 4,023.75 4,828.50 5,633.25 6,438.00

-189.21

-378.42

-567.63

-756.84 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGZ8 EURO STOXX 50 DEC18 61

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k
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DAY 2018-11-15
J|ZY  2018-11-14

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1324 0 1,324 Ly

HCX8-HSCEI FUTURES NOV 18

1,204.02
903.01
602.01
301.00
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,592.00 5,184.00 7,776.00,40,368.0012,960.0015,552.0018,144.0020,736.00
-301.00
-602.01
-903.01
-1,204.02 -
712
MHCX8-MINI H-SHR IDX FU NOV 18
120.43
90.33
60.22
30.11
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,592.00 5,184.00 7,776.00,10,368.0012,960.0015,552.0018,144.0020,736.00
-30.11




-60.22

-90.33

-120.43 -

3. A|Lt2| 2
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=2

HCX8

FRHSE 2N YZY)

HSCEI FUTURES NOV 18

MHCX8 MINI H-SHR IDX FU NOV 18

£ O 4ZU(VaR : 99% 42| $F,1027|F)

ra
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DAY 2018-11-15
J|ZY  2018-11-14

=M 0 0 0 ZtLK
ol S7tsd =M 0 706,809 -706,809 ALY

A7 {7153

KR4201NC2702-2018-12 =270

109,080.00
81,810.00
54,540.00
27,270.00
=
il 0.00 . : . . . : .
e 0.00 6750 13500 202.50 270.00~.337.50 40500 472.50 540.00
127,270.00
54,540.00
81,810.00
-109,080.00
7424
KR4201NC2728-2018-12 2272.5
311,603.75
233,702.81
155,801.88
77,900.94
=
il 0.00 . : . . . : . |
e 0.00  68.13 13625 20438 272.50~.340.63 408.75 476.88 545.00
77,900.94




-155,801.88

-233,702.81

-311,603.75

286,125.00

214,593.75

143,062.50

71,531.25

— 0.00

-71,531.25

-143,062.50

-214,593.75

-286,125.00

71
KR4301NC2727-2018-12 5£272.5
0.00 68.13 136.25 204.38 ~272.50 340.63 408.75 476.88 545.00

3. ALtE[2E P HE (F &0 dEH) (Thel: 4 22D
KR4201NC2702 2018-12 2270 6,498

J|ZRFAO| HIEA
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2928 2834 2720 2588 2442 2,282 2,111
-5.33% 2613 2445 2261 2065 1859 1,645 1,424
-2.67% 1959 1718 1472 1222 967 710 451
0% 834 556 278 0 278 556 834
2.67% 812 -1078  -1346  -1616  -12888 2162 2437
533% 2930  -3142  -3366  -3599  -3839 4,085 4337
800%  -5400 5543 5707 586  -6079 6,284 -6498
KR4201NC2728 2018-12 2272.5 17,518

7| =Xt HEE
7t 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 7189 6975 6706 6387 6021 5,616 5,176



-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%

6,515
5,027
2,326
-1,821
-7,370
-14,040

KR4301NC2727

-25.00%
-18,341
-10,988

-4,161
1,431
5,180
7,128
7,890

6,106 5,647 5,147
4,403 3,753 3,082
1,554 778 0
-2,608 -3,397 -4,188
-8,039 -8,733 -9,445
-14,522 -15,054 -15,626
2018-12 32725
7| ZRpArO] HE AN

-16.67% -8.33% 0%
-18,374 -18,427 -18,503
-11,115 -11,276 -11,470
-4,466 -4,800 -5,155
958 481 0
4,696 4,208 3,717
6,789 6,423 6,037
7,722 7,517 7,278

ZoH(VaR : 99%Al2|4F,102 7| F)

4,612
2,396
-780
-4,981
-10,172
-16,231

8.33%
-18,604
-11,694

-5,529

-484
3,223
5,633
7,008

4,049
1,697
-1,562
-5,776
-10,910
-16,863

16.67%
-18,730
-11,943
-5,918
-969
2,728
5,215
6,712

3,462
988
-2,345
-6,571
-11,657
-17,518
18,881

25.00%
-18,881
-12,216
-6,319
-1,457
2,232
4,786
6,393
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J|ZY  2018-11-14

AT QIEH  ME 0 0 0 ELY
At s15H =M 0 0 0 &
Al £3} MeE 0 0 0 &9l
=7 QIEH  ME 5,194 0 5,194 EL|
=2 SIEH  SM 0 11,151  -11,151 ELj
A £3} ME 434 3,186 -2,752 Q|

HCX8-HSCEI FUTURES NOV 18

3,895.31

2,596.87

1,298.44
=
ar
%'F
<

-1,298.44

0.00

0.00 2,592.00 5,184.00 7,776.00,140,368.0012,960.0015,552.0018,144.0020,736.00

-2,596.87

-3,895.31

-5,193.75 -

OHHIX8-C100-HSCEI
5,575.57

4,181.68

2,787.79

1,393.89




=
T 0.00 . : : : .
2{5 0.00 2,500.00 5,000.00 7,500.00 10,000.0612,500.0015,000.0017,500.0020,000.00

-1,393.89 \
-2,787.79

-4,181.68

-5,575.57

OHHIX8-P100-HSCEI
5,575.57

4,181.68

2,787.79

1,393.89

— 0.00

of 0.00 2,500.00 5,000.00 7,500.00,40,000.0012,500.0015,000.0017,500.0020,000.00

-1,393.89 /
-2,787.79

-4,181.68 /

-5,575.57

3. ALE[2E o= EHESE 0 d=H)
FX21018U00 KRW/HKD 10-12-18E
FX21018U03 KRW/HKD 10-12-18E
FX21018V01 HKD/KRW 10-12-18E
HCX8 HSCEI FUTURES NOV 18
OHHIX8-C1C HSCEI
OHHIX8-P1C HSCEI

4. it YEF9| oo d=H(VaR : 99% 42| +F,10U7|F)

m
H0
i
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[Ho

220
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[Ho
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DAY 2018-11-15
J|ZY  2018-11-14

A2 OFr EUTAHHES (FA =et-1hdd)

T= Hefohs A2y
Ayt f7t5H 2¥ 0 0 0 A9
7 FtEH =24 0 0 0 &
A {754 |2 43,836 0 43,836 Q)
A f7t5H 34 0 43,538 -43,538 FLY

2. 7N He| &

12
|
P

KR4201NC2728-2018-12 §272.5

18,904.69

12,603.13

6,301.56

~ 0.00 T T T T T T

%5 0.00 68.13  136.25 204.38 272.50\_340.63 408.75 476.88 545.00

-6,301.56

-12,603.13

-18,904.69

-25,206.25

KR4301NC2701-2018-12 £270

6,750.00

5,062.50

3,375.00

1,687.50

— O-OO T T T 1 T T T 1
or 0.00 67.50 135.00 202.50 270.00 337.50 405.00 472.50 540.00




W -
-1,687.50

PRIV A2 T oo —Tveuw

-3,375.00

-5,062.50

-6,750.00

8,685.94
5,790.63
2,895.31

D 0.00
(o]

h 0
-2,895.31

-5,790.63
-8,685.94

-11,581.25

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

KR4301NC2727-2018-12 ¥£272.5

.00

T T

68.13  136.25

204.38 72.50 340.63 408.75 476.88 545.00

(Er9)- eyt

o

\
J

4 O}
2.529E+11 UBCSFXC1 INDEX_14 3,603

| ZE=XpALS| HF
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3603  -3603  -3603  -3603  -3,603 -3,603 -3,603
-5.33% 2402 2402 2402  -2402  -2,402 22,402 22,402
267% 1201 -1,201  -1201  -1201  -1,201 -1,201 -1,201
0% 0 0 0 0 0 0 0
267% 1,201 1,201 1,201 1,201 1,201 1,201 1,201
5.33% 2,402 2,402 2,402 2402 2402 2,402 2,402
8.00% 3,603 3,603 3,603 3,603 3,603 3,603 3,603
KR4201NC2728 2018-12 22725 1417

7|Z=AHtel 3



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 582 564 542 517 487 454 419
-5.33% 527 494 457 416 373 328 280
-2.67% 407 356 304 249 194 137 80

0% 188 126 63 0 -63 -126 -190
2.67% -147 -211 -275 -339 -403 -467 -532
5.33% -596 -650 -706 -764 -823 -883 -943
8.00% -1,136 -1,175 -1,218 -1,264 -1,313 -1,364 -1,417

KR4301NC2701 2018-12 %270 428
7| Z=Xpe] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -411 -412 -414 -417 -420 -424 -428
-5.33% -239 -243 -248 -254 -260 -267 -275
-2.67% -84 -93 -102 -111 -121 -131 -142

0% 35 24 12 0 -12 -24 -35
2.67% 108 98 87 76 65 54 43
5.33% 143 136 129 121 113 104 95
8.00% 155 152 148 144 138 133 126

KR4301NC2727 2018-12 #2725 764
7| =X HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -742 -744 -746 -749 -753 -758 -764
-5.33% -445 -450 -456 -464 -473 -483 -494
-2.67% -168 -181 -194 -209 -224 -240 -256

0% 58 39 19 0 -20 -39 -59
2.67% 210 190 170 150 130 110 90
5.33% 289 275 260 244 228 211 194
8.00% 319 313 304 295 284 272 259

4. it EFo| oo d=H(VaR : 99% 42| +F,10Y7| F) (EH2:

o 1E
[AE
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N
©



ZA|Y  2018-11-15
71&=4  2018-11-14

Mt L7I15H ME 0 0 0
M {7153 2% 0 0 0 &9
M f715E SHM 0 0 0 &
A =5l Mz 0 0 0 &9
= Qs ME | 8,225 0 8,225
A4 S A 71,476 0 71,476 ZtQ|
A FtEH =4 0 28,926 -28,926 EtL
A = 2f Mz 0 15,357 -15,357 Q|
2. Q7| A|He| & x
OESXX8-C3200-EURO STOXX 50
8,190.08
6,142.56
4,095.04
2,047.52
=
fvr 0.00 T T T L, T T T
2{5 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
-2,047.52
-4,095.04
-6,142.56
-8,190.08
7t4
OESXX8-C3225-EURO STOXX 50
6,273.09
4,704.82

3,136.54




1,568.27
&l
g——r 0.00 T T T T T T 1
%5 0.00  806.25 1,612.50 2,418.75 3,225.00.4,031.25 4,837.50 5,643.75 6,450.00
-1,568.27 \
-3,136.54 \
-4,704.82 \
-6,273.09
7+4
OESXX8-P3200-EURO STOXX 50
6,142.56
4,095.04
2,047.52
&l
g——r 0.00 T T T T T T 1
%5 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
-2,047.52 /
-4,095.04 /
-6,142.56
-8,190.08
7+4
OESXX8-P3225-EURO STOXX 50
4,704.82
3,136.54
1,568.27
&l
?——r 0.00 T T T D o T T T 1




35 0.00 806.25 1,612.50 2,418.75,3,225.00 4,031.25 4,837.50 5,643.75 6,450.00
-1,568.27 /
-3,136.54 /
-4,704.82
-6,273.09
74
VGZ8-EURO STOXX 50 DEC18
6,169.10 //
4,112.73 /
2,056.37
& /
;E 0.00 T T T T T T 1
2{5 0.00 804.75 1,609.50 2,414.25,3,219.00 4,023.75 4,828.50 5,633.25 6,438.00
-2,056.37 /
-4,112.73 /
-6,169.10
-8,225.47
7t
3. MUZ|E 2R ZHIE 2L Y=Y (Et2:

260105SQPXSG EURO Covered CALL STRATEGY
FX21018Q01 KRW/EUR 23-11-18E

FX21018Q0z KRW/EUR 23-11-18E

FX21018U03 KRW/EUR 21-12-18E
OESXX8-C3ZEURO STOXX 50
OESXX8-C3ZEURO STOXX 50

OESXX8-P32 EURO STOXX 50

OESXX8-P32 EURO STOXX 50

VGZ8 EURO STOXX 50 DEC18

[ACL
[Ho

205
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819
655
502
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502
658
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2018-11-15
2018-11-14

ETFAOIE Y HE|X| 2 EX3EH8S

)
his 7/tE5d 0 0 0 ALy
= F7t5H 16,831 0 16,831 ZfLf
2. Q7| A| Ao &l x
KR4101NC0004-2018-12 I AL 200X| =M E
12,623.44
8,415.63
4,207.81
=
il 0.00 . . : . : . .
?{5 0.00  67.33 134.65 201.98 269.30 336.63 403.95 471.28 538.60
-4,207.81
-8,415.63
-12,623.44
-16,831.25 -
74
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101NC0004 2018-12 RATL|200K| M= ,344
7| BXHatol HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,344 -1,344 -1,344 -1,344 -1,344 -1,344 -1,344
-5.33% -896 -896 -896 -896 -896 -896 -896
-2.67% -448 -448 -448 -448 -448 -448 -448
0% 0 0 0 0 0 0 0
2.67% 448 448 448 448 448 448 448
5.33% 896 896 896 896 896 896 896
8.00% 1,344 1,344 1,344 1,344 1,344 1,344 1,344
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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2018-11-14

ETFAOIE ¥|H 2| X| 2 5 X

)
At w158 M= 0 0 o0&
A w158 ME 1,347 0 1,347 ZLy
2. Q7| A| Ao &l x
KR4101NC0004-2018-12 I AL 200X| =M E
1,346.50
1,009.88
673.25
336.63
=
T 000 . . . . : . :
?{5 0.00 67.33 134.65 201.98 269.30 336.63 403.95 471.28 538.60
-336.63
-673.25
-1,009.88
-1,346.50 -
7t
3. AlLfE| ' 2T ZHE (IS M0 4 H) (el oten
KR4101NC0004 2018-12 [ ALO|200K| =M= 108
7| BXHatol HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -108 -108 -108 -108 -108 -108 -108
-5.33% -72 -72 -72 -72 -72 -72 -72
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 72 72 72 72 72 72 72
8.00% 108 108 108 108 108 108 108
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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ETFAOIEY HE| K|S B2

)
At w158 M= 0 0 o0&
A w158 ME 2,020 0 2,020 ZLY
2. Q7| A| Ao &l x
KR4101NC0004-2018-12 I AL 200X| =M E
2,019.75
1,514.81
1,009.88
504.94
=
T 000 . . . . . . .
?{5 0.00 67.33 134.65 201.98 269.30 336.63 403.95 471.28 538.60
-504.94
-1,009.88
-1,514.81
-2,019.75 -
714
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101NC0004 2018-12 [ ALO|200K| =M= 161
7| BXHatol HE
A -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -161 -161 -161 -161 -161 -161 -161
-5.33% -108 -108 -108 -108 -108 -108 -108
-2.67% -54 -54 -54 -54 -54 -54 -54
0% 0 0 0 0 0 0 0
2.67% 54 54 54 54 54 54 54
5.33% 108 108 108 108 108 108 108
8.00% 161 161 161 161 161 161 161
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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2Al9  2018-11-15
71&=4  2018-11-14
AOFEKRX300QHIA S EXSISH1S
1. A=A
{2 C &
Mt e A 0 0 0| ZHLH
ol {7tsd M= 606 0 606 =LK
2. Qt7|A| "ol &l x
KR4101NC0004-2018-12 R A 1| 200X| =M=
454.44
302.96
151.48
3
T 0.00 . . . . . . :
2{5 0.00 67.33  134.65 201.98 .7269.30 336.63 403.95 471.28 538.60
-151.48
-302.96
-454.44
-605.93 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101NCO0004 2018-12 FAI|200K| =M E 48
7| EXpAS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-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% 32 32 32 32 32 32 32
8.00% 48 48 48 48 48 48 48
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7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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A9 2018-11-15
7|2 2018-11-14

2| C| I}QIK200(F Al = 8- R ZHR &)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 12,657 0 12,657 ALY
=4 27158 24 3,743 22,858 -19,115 AtLY

2. 7N He| &

12
|
P

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

12,657.10
9,492.83
6,328.55
3,164.28
=
=
:;E O-OO T T T ( T T T
%5 0.00 67.33 134.65 201.98 7269.30 336.63 403.95 471.28 538.60
-3,164.28
-6,328.55
-9,492.83
-12,657.10 -
712
KR4201NC2850-2018-12 2285
16,245.00
12,183.75
8,122.50
4,061.25
=l
=
:;E O-OO T T T L, T T T 1
or 0.00 71.25 142.50 213.75 285.00~ 356.25 42750 49875 §570.00




!

-4,061.25

-8,122.50

-12,183.75

-16,245.00

rraes T PRIV

KR4201NC2876-2018-12 &287.5

6,612.50

4,959.38

3,306.25

1,653.13

0.00

-1,653.13

-3,306.25

-4,959.38

-6,612.50

.00
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