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Ho

2018-12-18
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ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B
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DAY 2018-12-19
J|ZY  2018-12-18

e I
I Q5 Ao

= 0 0 0 ELy
= 985 0 985 ZLY

KR4101P30007-2019-03 3 A L] 200X| =M &

984.56
738.42
492.28
246.14
=
T 0.00 . . . . . . :
e 000 6564 13128 19691 362.55 32819 393.83 459.46 525.10
246.14
492.28
738.42
984.56 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101P30007 2019-03 AAT|200K| &M 2 80
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -80 -80 -80 -80 -80 -80 -80
-5.33% -53 -53 -53 -53 -53 -53 -53
-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% 53 53 53 53 53 53 53

8.00% 80 80 80 80 80 80 80



ot

7|1¥)

ol
=

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

69



DAY 2018-12-19
J|=2  2018-12-18

SMARTEH] -MSCIM ZI = 53 A%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs B Aot 13,197 0 13,197 9|

2. B7|AIHO| 2YRE

3. AlLjE|2E oI A0 Y=A) (Thel- 4 2hel)
SWMXWOO( A EHMXWO 0| 2}S181122 1,018

* 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)
528

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



DAY 2018-12-19
J|=2  2018-12-18

SMARTE 3 2 EZ A YCSIS004%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs x| 2 Aot 3,355 0 3,355 &9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C A18HCSIS000| 25180910 261

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
385

o

s A3 WEO ZS O 0f220] U0 X7 ABEUS



DAY 2018-12-19
J|ZY  2018-12-18

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 703 0 703

VGH9-EURO STOXX 50 Mar19
703.26

527.44

351.63

175.81

— 0-00 T T T 1 T T T
?{5 0.00 762.25 1,524.50 2,286.75,3,049.00 3,811.25 4,573.50 5,335.75 6,098.00

-175.81

-351.63

-527.44

-703.26 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGH9 EURO STOXX 50 Marl9 56

o

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

o



DAY 2018-12-19
J|ZY  2018-12-18

T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,181 0 1,181
=4 27153 ME 118 0 118 =HLf

2. 7N He| &

12
|
P

HCZ8-HSCEI FUTURES DEC 18

1,181.43
886.07
590.72
295.36
=
=
f‘-‘r 0.00 T T T J T T T
2{; 0.00 2,559.25 5,118.50 7,677.75,0,237.0012,796.2515,355.5017,914.7520,474.00
-295.36
-590.72
-886.07
-1,181.43 -
72
MHCZ8-MINI H-SHR IDX FU DEC18
88.63
59.09
29.54
=
=
f‘-‘r 0.00 T T T 1 T T T 1
9}: 0.00 2,559.25 5,118.50 7,677.75,0,237.0012,796.2515,355.5017,914.7520,474.00




SH

-29.54

-59.09

-88.63

-118.18 -

3. AlLtE| 2 £QF=HSE =0 E=H)

HCZ8
MHCZ8

HSCEI FUTURES DEC 18
MINI H-SHR IDX FU DEC18

o &= (VaR : 99% 2| +F, 10 7| F)

o
£
'
E
[0

o
£
'
E
[0



DAY 2018-12-19
7|=2  2018-12-18

e Q5

eM 0 0 0 S
A mtsd =i 0 699824  -699,824 HLY

KR4201P12672-2019-01 &267.5

160,566.88

120,425.16

80,283.44

40,141.72

— O-OO T T T L T T T
o 0.00 66.88 133.75 200.63 267.50\ 334.38 401.25 468.13 535.00

-40,141.72

-80,283.44

-120,425.16

-160,566.88

KR4201P12706-2019-01 =270

255,757.50

191,818.13

127,878.75

63,939.38

— O-OO T T T L T T T 1
of 0.00 67.50 135.00 202.50 270.00%_337.50 405.00 472.50 540.00

-63,939.38




-127,878.75

-191,818.13
-255,757.50
71
KR4301P12704-2019-01 5270
283,500.00
212,625.00
141,750.00
70,875.00
&
E—E O-OO T T T d T T T 1
2|5 0.00 67.50 135.00 202.50_270.00 337.50 405.00 472.50 540.00
-70,875.00
-141,750.00
-212,625.00
-283,500.00 -
71
3. A2l 2 FEUSE AU Y) EOETEIE)
KR4201P12672 2019-01 2267.5 9,316
7| =Xt HE g
e -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3498 3421 3321 3199 3,055 2,892 2712
-5.33% 3215 3046 2853 2640 2411 2,167 1912
-2.67% 2493 2213 1921 1619 1311 996 676
0% 1,060 707 354 0 -354 709 -1,065
267% 1235 1579 -1927 2276  -2,628 2981 -3335
533% 4329  -4595  -4877 5171  -5476 5789 -6,108
800%  -8000  -8166  -8357  -8571  -8,804 9053 -9,316
KR4201P12706 2019-01 2270 13,863
7| =Xt HEE
I -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 4621 4533 4411 4254 4,064 3,844 3,595



-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%

4,312
3,454
1,618
-1,519
-5,977
-11,481

KR4301P12704

-25.00%
-19,363
-11,996

-4,921
1,131
5,235
7,234
7,896

4,098 3,843 3,554
3,065 2,650 2,214
1,084 544 0
-2,087 -2,656 -3,227
-6,455 -6,950 -7,458
-11,804 -12,164 -12,555
2019-01 =270
7| ZRpArO] HE AN

-16.67% -8.33% 0%
-19,370 -19,385 -19,410
-12,046 -12,120 -12,218
-5,106 -5,320 -5,559
762 385 0
4,818 4,400 3,980
6,956 6,654 6,333
7,781 7,635 7,459

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

3,234
1,761
-548
-3,797
-7977
-12,971

8.33%
-19,449
-12,339

-5,820

-390
3,559
5,998
7,257

2,888
1,294
-1,098
-4,369
-8,505
-13,408

16.67%
-19,503
-12,484
-6,098
-784
3,137
5,650
7,031

2,521
816
-1,650
-4,940
-9,040
-13,863
19,574

25.00%
-19,574
-12,651
-6,391
-1,182
2,715
5,292
6,785



DAY 2018-12-19
7|=2  2018-12-18

Mt {715 dH M= 0 0 0
7 27158 =4 0 0 0 &
A E3} ME 0 0 0 Q|
A FHEH M= 5,560 0 5,560
=7 SItEA  2M 0 12849 -12,849 EL|
A E3} ME 0 2,746 -2,746 &9

HCZ8-HSCEI FUTURES DEC 18
5,559.67

4,169.76

2,779.84

1,389.92

il
zr

— 0.00

ol I
4l 0.00 2,559.25 5,11
-1,389.92

8.50 7,677.75,40,237.0012,796.2515,355.5017,914.7520,474.00

-2,779.84

-4,169.76

-5,559.67 -

OHHIZ8-C104-HSCEI
450.84

338.13

225.42

112.71




0.00 2,600.00 5,200.00 7,800.00 10,400.0613,000.0015,600.0018,200.0020,800.00

-225.42

-338.13

-450.84

4,480.22

2,986.82

1,493.41

0.00

-1,493.41

-2,986.82

-4,480.22

-5,973.63

OHHIZ8-C106-HSCEI

0.00 2,650.00 5,300.00 7,950.0010,600.0013,250.0015,900.0018,550.0021,200.00

OHHIZ8-P104-HSCEI

450.84

338.13

225.42

112.71

.00  2,600.00 5,200.00 7,800.00,40,400.0013,000.0015,600.0018,200.0020,800.00




-11z.71 /
-225.42 /
-338.13

-450.84
7+4
OHHIZ8-P106-HSCEI
4,480.22
2,986.82
1,493.41
&l
;E 0.00 T T T T T T 1
?{5 0.00 2,650.00 5,300.00 7,QSM(')0.0013,250.0015,900.0018,550.0021,200.00
-1,493.41 /
-2,986.82 /
-4,480.22
-5,973.63
74
3. ALE[2E P =EHESE 0 d=H) (Sl 22D
FX21018Z00 KRW/HKD 11-03-19E 220
HCZ8 HSCEI FUTURES DEC 18 445
OHHIZ8-C1( HSCEI 36
OHHIZ8-C1CHSCEI 478
OHHIZ8-P1C HSCEI 36
OHHIZ8-P1C HSCEI 478
4. EHEAEO| A|TH2 M0 A4S H(VaR : 99%A R $F,1027|F) (S

[
[AE
[io

vl
N
NS



DAY 2018-12-19
7|=2  2018-12-18

A2 OFr EUTAHHES (FA =et-1hdd)

T Hefcha ey O =(1) () +=ZX|N(1-2)
M f7t5H ¥ 0 12,000 -12,000 At Q|
At s15H =M 0 0 0 &
A {754 |2 31,836 0 31,836 &9
A f7t5H 34 0 34,350 -34,350 FLY

2. 7N He| &

12
|
P

KR4201P12706-2019-01 &270

18,900.00

14,175.00

9,450.00

4,725.00

~ 0.00 T T T T T T

%5 0.00 67.50 135.00 202.50 270.00%_337.50 405.00 472.50 540.00

-4,725.00

-9,450.00

-14,175.00

-18,900.00

KR4301P12670-2019-01 5£267.5

8,025.00

6,018.75

4,012.50

2,006.25

— O-OO T T T 1 T T T 1
or 0.00 66.88 133.75 200.63 267.50 33438 401.25 468.13 535.00




a e oo e oo et e e
-2,006.25 / p
-4,012.50 /
-6,018.75
-8,025.00
74
KR4301P12704-2019-01 %270
7,425.00
5,568.75
3,712.50
1,856.25
=
;E 0-00 T T T T T T 1
%5 0.00 67.50 135.00 202%.00 337.50 405.00 472.50 540.00
-1,856.25 /
-3,712.50 /
-5,568.75
-7,425.00
77
3. ALIE|2E =9 A XHF (X|CH =4 o A=) (G R I
2529E+11 UBCSFXC1 INDEX_14 2,639
7| Z=XHAEOl HE
7t . -2500% -1667%  -8.33% 0%  833% 1667%  25.00%
-8.00% -2,639 -2,639 -2,639 -2,639 -2,639 -2,639 -2,639
-533% -1,759 -1,759 -1,759 -1,759 -1,759 -1,759 -1,759
267% -880 -880 -880 -880 -880 -880 -880
0% 0 0 0 0 0 0 0
267% 880 880 880 880 880 880 880
5.33% 1,759 1,759 1,759 1,759 1,759 1,759 1,759
8.00% 2,639 2,639 2,639 2,639 2,639 2,639 2,639
KR4201P12706 2019-01 2270 1,024

7|Z=AHtel 3



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 341 335 326 314 300 284 266
-5.33% 319 303 284 263 239 213 186
-2.67% 255 227 196 164 130 96 60

0% 120 80 40 0 -40 -81 -122
2.67% -112 -154 -196 -238 -281 -323 -365
5.33% -442 -477 -514 -551 -590 -629 -668
8.00% -848 -872 -899 -928 -959 -991 -1,024

KR4301P12670 2019-01 #267.5 534
7| Z=Xpe] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -526 -526 -527 -528 -530 -532 -534
-5.33% -316 -319 -322 -326 -331 -336 -342
-2.67% -121 -128 -136 -144 -153 -162 -172

0% 35 23 12 0 -12 -24 -35
2.67% 130 119 108 97 85 74 62
5.33% 170 164 157 149 141 133 124
8.00% 181 179 176 172 168 163 157

KR4301P12704 2019-01 %270 513
7| =X HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -507 -507 -508 -508 -509 -511 -513
-5.33% -314 -315 -317 -320 -323 -327 -331
-2.67% -129 -134 -139 -146 -152 -160 -167

0% 30 20 10 0 -10 -21 -31
2.67% 137 126 115 104 93 82 71
5.33% 189 182 174 166 157 148 139
8.00% 207 204 200 195 190 184 178

4. it EFo| oo d=H(VaR : 99% 42| +F,10Y7| F) (Sl 2R

4,714



DAY 2018-12-19
J|ZY  2018-12-18

Mt e A 0 0 0
Mt SreE |2 0 0 0 &e
g FtEH =4 0 0 0 ZLY
Al &2t = 0 0 0 &g
= SIEH  ME 7,829 0 7,829
el SIsdH A% 71,571 0 71,571 ZtQ|
= f7tsd =M 0 28,694 -28,694 EtLY
=4 E3} ME 0 15,377 -15,377 %9
2. Q7|A| "l £l x
OESXZ8-C3175-EURO STOXX 50
8,269.11
5,512.74
2,756.37
3
fvr 0.00 T T T L, T T T
2{5 0.00 793.75 1,587.50 2,381.25 3,175.00.3,968.75 4,762.50 5,556.25 6,350.00
-2,756.37
-5,512.74
-8,269.11
-11,025.49
7t
OESXZ8-C3200-EURO STOXX 50
3,321.39
2,491.04

1,660.69




800.00 1,600.00 2,400.00 3,200.00.4,000.00 4,800.00 5,600.00 6,400.00

OESXZ8-P3175-EURO STOXX 50

793.75 1,587.50 2,381.25,3,175.00 3,968.75 4,762.50 5,556.25 6,350.00

OESXZ8-P3200-EURO STOXX 50

830.35
=
=]
il 0.00
%5 0.00
-830.35
-1,660.69
-2,491.04
-3,321.39
8,269.11
5,512.74
2,756.37
=
=]
il 0.00
%5 0.00
-2,756.37
-5,512.74
-8,269.11
-11,025.49
2,491.04
1,660.69
830.35
=
=]
1) 0.00




35 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
-830.35 /
-1,660.69 /
-2,491.04
-3,321.39
7+4
VGZ8-EURO STOXX 50 DEC18
5,871.84 / /
3,914.56 /
1,957.28
Z /
;E 0.00 T T T T T T 1
2{5 0.00 765.50 1,531.00 2,296.50,3,062.00 3,827.50 4,593.00 5,358.50 6,124.00
-1,957.28 /
-3,914.56 /
-5,871.84
-7,829.11
7+4
3. AILIE2|E £ XH-F(X|CH Ao A Z ) (TH:

260105SQPXSG EURO Covered CALL STRATEGY
FX21018U03 KRW/EUR 21-12-18E

FX21018X02 KRW/EUR 22-02-19E

OESXZ8-C31 EURO STOXX 50
OESXZ8-C32EURO STOXX 50

OESXZ8-P31 EURO STOXX 50

OESXZ8-P32 EURO STOXX 50

VGZ8 EURO STOXX 50 DEC18

[ACL
[Ho

820
410
882
266
882
266
626
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7|1¥)
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=

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

2,692



SAY  2018-12-19

2018-12-18

ETFAOIE Y HE|X| 2 EX3EH8S

)
his 7/tE5d 0 0 0 ALy
ol F7t5H 15,490 0 15,490 ALY
2. OF7|A|®™o| 2ol x
KR4101P30007-2019-03 I A I|200X| =M=
11,617.84
7,745.23
3,872.61
.E.l'.]
T 000 . . . . . . .
?{5 0.00  65.64 131.28 196.91 262.55 328.19 393.83 459.46 525.10
-3,872.61
-7,745.23
-11,617.84
-15,490.45 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101P30007 2019-03 RAL|200X|$ME ,252
7| EXpAS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,252 -1,252 -1,252 -1,252 -1,252 -1,252 -1,252
-5.33% -834 -834 -834 -834 -834 -834 -834
-2.67% -417 -417 -417 -417 -417 -417 -417
0% 0 0 0 0 0 0 0
2.67% 417 417 417 417 417 417 417
5.33% 834 834 834 834 834 834 834
8.00% 1,252 1,252 1,252 1,252 1,252 1,252 1,252



ot

7|1¥)

ol
=

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

1,079



DAY 2018-12-19
J|ZY  2018-12-18

ETFAOIEY K| X| 285X

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,313 0 1,313 Ziy
2. Q7| A| Ao &l x
KR4101P30007-2019-03 I A I|200X| =M=
1,312.75
984.56
656.38
328.19
.E.l'.]
T 000 . . . . . . .
?{5 0.00 65.64 131.28 196.91 26255 328.19 393.83 459.46 525.10
-328.19
-656.38
-984.56
-1,312.75 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P30007 2019-03 I ALO|200K| =M= 106
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -106 -106 -106 -106 -106 -106 -106
-5.33% -71 -71 -71 -71 -71 -71 -71
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 71 71 71 71 71 71 71
8.00% 106 106 106 106 106 106 106



ot

7|1¥)

ol
=

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

91



SAY  2018-12-19

712 2018-12-18
ETFAOIEY 2| X| 2 EMEEH10S

1. A2

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,969 0 1,969 FUy
2. Q7| A| Ao &l x
KR4101P30007-2019-03 I A I|200X| =M=
1,969.13
1,476.84
984.56
492.28
.E.l'.]
T 000 . . . . . . .
?{5 0.00 65.64 131.28 196.91 26255 328.19 393.83 459.46 525.10
-492.28
-984.56
-1,476.84
-1,969.13 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P30007 2019-03 I ALO|200K| =M= 159
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -159 -159 -159 -159 -159 -159 -159
-5.33% -106 -106 -106 -106 -106 -106 -106
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 106 106 106 106 106 106 106
8.00% 159 159 159 159 159 159 159



ot

7|1¥)

ol
=

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

137



2018-12-19
2018-12-18

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 591 0 591 FUy
2. Qt7|A| "ol &l x
KR4101P30007-2019-03 I A I|200X| =M=
443.05
295.37
147.68
.E.l'.]
T 0.00 . . . : . . .
?{5 0.00 65.64 131.28 196.91 7262.55 328.19 393.83 459.46 525.10
-147.68
-295.37
-443.05
-590.74 -
7t4
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P30007 2019-03 I ALO|200K| =M= 48
7| EXpAS| HFd
74 -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



ot

7|1¥)

ol
=

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

41



A9 2018-12-19
7| 2018-12-18

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 12,340 0 12,340 ALY
= o= 2M 1,145 23,338 -22,193 ZHLK

2. 7N He| &

12
|
P

KR4101P30007-2019-03 I A 1| 200X| =M &

12,339.85
9,254.89
6,169.93
3,084.96
=
=
:;E O-OO T T T ( T T T
%5 0.00 65.64 131.28 196.91 7262.55 328.19 393.83 459.46 525.10
-3,084.96
-6,169.93
-9,254.89
-12,339.85 -
712
KR4201P12821-2019-01 =282.5
19,775.00
14,831.25
9,887.50
4,943.75
=l
=
:;E O-OO T T T L, T T T 1
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