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Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,329 0 1,329 FUj
2. B7|AHe| &7 E
KR4101P30007-2019-03 I A I|200X| =M=
1,329.00
996.75
664.50
332.25
.E.l'.]
T 000 . . . . . . .
?{5 0.00 66.45 132.90 199.35 265.80 332.25 398.70 465.15 531.60
-332.25
-664.50
-996.75
-1,329.00 -
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
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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 1,038
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Heftld Al g™
Al x| 2 A9} 0 0 02
ugs x| 2 Aot 3,355 0 3,355 &9

2. B7|AIHO| 2YRE
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{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 707 0 707

VGH9-EURO STOXX 50 Mar19
706.54

529.91

353.27

176.64

— 0-00 T T T 1 T T T
?{5 0.00 765.75 1,531.50 2,297.25,3,063.00 3,828.75 4,594.50 5,360.25 6,126.00

-176.64

-353.27

-529.91

-706.54 -
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1311 0 1,311 FLy

HCF9-HSCEI FUTURES JAN19

1,191.64
893.73
595.82
297.91
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,592.50 5,185.00 7,777.50,40,370.0012,962.5015,555.0018,147.5020,740.00
-297.91
-595.82
-893.73
-1,191.64 -
77
MHCF9-MINI H-SHR IDX FU JAN19
119.13
89.35
59.57
29.78
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,592.50 5,185.00 7,777.50,40,370.0012,962.5015,555.0018,147.5020,740.00
-29.78
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0K ==(1) =(2) =ZX|M8(1-2)

Mt {7ted =M 0 94,504 -94,504 ALY
ol S7tsd =M 0 92,943 -92,943 ALY

KR4201P22655-2019-02 265

72,345.00

54,258.75

36,172.50

18,086.25

— O-OO T T T L T T T
o 0.00 66.25 132,50 198.75 265.00% 331.25 397.50 463.75 530.00

-18,086.25

-36,172.50

-54,258.75

-72,345.00

KR4201P22671-2019-02 &267.5

20,597.50

15,448.13

10,298.75

5,149.38

— O-OO T T T L T T T 1
of 0.00 66.88 133.75 200.63 267.50%_334.38 401.25 468.13 535.00

-5,149.38




-10,298.75

-15,448.13
-20,597.50
717
3. ALtE[2E P HE (F &0 dEH) (Thel: 2h2)
KR4201P22655 2019-02 2265 4,477
| ESNENETSE |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 2246 2161 2064 1955 1836 1,710 1577
-5.33% 1965 189 1684 1533 1376 1215 1,050
-2.67% 1434 1255 1074 890 706 520 333
0% 586 391 195 0 195 391 586
2.67% -593 772 955 -1140  -1327 1516 -1705
533% 2058 2199  -2349 2507  -2670 2838 -3010
800%  -3734 3829  -3938 4059  -4191 4330 4477
KR4201P22671 2019-02 22675 1,209
7| =Xt HE g

i 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 557 538 514 487 457 424 390
-5.33% 495 462 425 386 344 302 257
-2.67% 372 325 276 226 176 125 74
0% 165 110 55 0 55 110 -166
2.67% 135 188 243 -297 352 -407 462
5.33% 521 565 612 -660 710 760 811
8.00% 974 -1006  -1042  -1080  -1121 ‘1164 1,209
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Al QM M2 0 0 0 ELY
At s15H =M 0 0 0 &
At £3} M 0 0 0 &tQ|
= QIEH MEB 5,762 0 5,762 EHLY
=2 SIEH  SM 0 12262  -12262 EL|
el E3} ME 0 2,711 -2,711 At 9

HCF9-HSCEI FUTURES JAN19
5,761.51

4,321.13

2,880.75

1,440.38
=l
i)
EF
<

-1,440.38

0.00

0.00 2,592.50 5,185.00 7,777.50,40,370.0012,962.5015,555.0018,147.5020,740.00

-2,880.75

-4,321.13

-5,761.51 -

OHHIF9-C098-HSCEI

157.30

104.87

52.43




of 0.00

2,450.00 4,900.00 7,350.00 9,800. 2,250.0014,700.0017,150.0019,600.00

-104.87

-157.30

-209.74

5,921.22

4,440.92

2,960.61

1,480.31

-1,480.31

-2,960.61

-4,440.92

-5,921.22

OHHIF9-C100-HSCEI

.00  2,500.00 5,000.00 7,500.0010,000.0012,500.0015,000.0017,500.0020,000.00

OHHIF9-P098-HSCEI

.00

2,450.00 4,900.00 7,350.00,9,800.00 12,250.0014,700.0017,150.0019,600.00




“JL.4D /
-104.87 /
-157.30

-209.74

OHHIF9-P100-HSCEI
5,921.22

4,440.92

2,960.61

1,480.31

— 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

-1,480.31 /
-2,960.61

-4,440.92 /

-5,921.22
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FX21018Z00 KRW/HKD 11-03-19E
HCF9 HSCEI FUTURES JAN19
OHHIF9-COZ HSCEI
OHHIF9-C10 HSCEI
OHHIF9-P09 HSCEI
OHHIF9-P10 HSCEI
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2O R YATHHE S (F A Z3-014 )
L A=Y
Heithe  Aeed™ Oj
Mt FEH  2A¥ 0 0 0 &9
A SIEsdH A% 31,836 0 31,836 AtQ
2. Qt7|A| "ol &l x
3. AlLE| 8 & A ZHE (X240 AaH) Y k2
2.529E+11 UBCSFXC1 INDEX_14 2,649
7| EXpALS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -2,649 -2,649 -2,649 -2,649 -2,649 -2,649 -2,649
-5.33% -1,766 -1,766 -1,766 -1,766 -1,766 -1,766 -1,766
-2.67% -883 -883 -883 -883 -883 -883 -883
0% 0 0 0 0 0 0 0
2.67% 883 883 883 883 883 883 883
5.33% 1,766 1,766 1,766 1,766 1,766 1,766 1,766
8.00% 2,649 2,649 2,649 2,649 2,649 2,649 2,649
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M L7I15H ME 0 0 0
M {7153 2% 0 0 0 &e|
M f715E SHM 0 0 0 &
A =5l Mz 0 0 0 &9
= SIEH  ME | 6,632 0 6,632
= SI=AH  AY 72,158 0 72,158 EtQ|
A FtEH =4 0 25,120 -25,120 EtL|
A E3} ME 0 15,503 -15,503 X9
2. Q7| A|He| & x
OESXF9-C3000-EURO STOXX 50
12,247.21
9,185.41
6,123.61
3,061.80
=
fvr 0.00 T T T L, T T T
2{5 0.00  750.00 1,500.00 2,250.00 3,000.00.3,750.00 4,500.00 5,250.00 6,000.00
-3,061.80
-6,123.61
-9,185.41
-12,247.21
7t
OESXF9-C3025-EURO STOXX 50
312.64
234.48

156.32




756.25 1,512.50 2,268.75 3,025.00.3,781.25 4,537.50 5,293.75 6,050.00

OESXF9-P3000-EURO STOXX 50

750.00 1,500.00 2,250.00,3,000.00 3,750.00 4,500.00 5,250.00 6,000.00

OESXF9-P3025-EURO STOXX 50

78.16
=
=]
T 000 :
%5 0.00
-78.16
-156.32
-234.48
-312.64
12,247.21
9,185.41
6,123.61
3,061.80
=
=]
il 0.00
%5 0.00
-3,061.80
-6,123.61
-9,185.41
112,247.21
312.64
234.48
156.32
78.16
=
=]
T (.00




2& 0.00 756.25 1,512.50 2,268.75,3,025.00 3,781.25 4,537.50 5,293.75 6,050.00
-78.16 /
-156.32 /
-234.48

-312.64

VGH9-EURO STOXX 50 Mar19
6,632.09 /
4,974.07
3,316.05 /
1,658.02
= /
;E O-OO T T T T T T 1
of 0.00 765.75 1,531.50 2,297.25,3,063.00 3,828.75 4,594.50 5,360.25 6,126.00
-1,658.02 /
-3,316.05 /
-4,974.07

-6,632.09
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) (Bt ot
260105SQPXSG EURO Covered CALL STRATEGY 81
FX21018X02 KRW/EUR 22-02-19E 413
FX21018703 KRW/EUR 22-03-19E 827
OESXF9-C30 EURO STOXX 50 980
OESXF9-C30 EURO STOXX 50 25
OESXF9-P30 EURO STOXX 50 980
OESXF9-P30 EURO STOXX 50 25

VGH9 EURO STOXX 50 Marl9 531
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ETFADOE | H{2|X| 2 E XM 3H88S

)
his 7/tE5d 0 0 0 ALy
A wt5H 15,616 0 15,616 ZfLy
2. OF7|A|®™o| 2ol x
KR4101P30007-2019-03 3 A I|200X| =M =
11,711.81
7,807.88
3,903.94
.E.l'.]
T 000 . . . . . . .
?{5 0.00  66.45 132.90 199.35 _265.80 332.25 398.70 465.15 531.60
-3,903.94
-7,807.88
-11,711.81
-15,615.75 -
7t4
3. AlLjE|2E o =HEE L0 Y=A) (Thel- 4 2Hel)
KR4101P30007 2019-03 ZAT200X| =M & 248
7| =Rtte| #iEsd
7+ -2500%  -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,248 -1,248 -1,248 -1,248 -1,248 -1,248 -1,248
-5.33% -832 -832 -832 -832 -832 -832 -832
-2.67% -416 -416 -416 -416 -416 -416 -416
0% 0 0 0 0 0 0 0
2.67% 416 416 416 416 416 416 416
5.33% 832 832 832 832 832 832 832
8.00% 1,248 1,248 1,248 1,248 1,248 1,248 1,248
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ETFAOIEY K| X| 285X

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,329 0 1,329 FUj
2. Q7| A| Ao &l x
KR4101P30007-2019-03 I A I|200X| =M=
1,329.00
996.75
664.50
332.25
3
T 000 . . . . : . :
?{5 0.00 66.45 132.90 199.35 265.80 332.25 398.70 465.15 531.60
-332.25
-664.50
-996.75
-1,329.00 -
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

93



ZA|Y  2019-01-11
J|Z 2019-01-10

ETFAOIEY HI| K| 2 EMSSH10S

Mt {715 dH M= 0 0 ZLy
ol {5 H M= 1,994 0 1,994 FUj
2. Q7| A| Ao &l x
KR4101P30007-2019-03 I A I|200X| =M=
1,993.50
1,495.13
996.75
498.38
.E.l'.]
T 000 . . . . . . .
?{5 0.00 66.45 132.90 199.35 265.80 332.25 398.70 465.15 531.60
-498.38
-996.75
-1,495.13
-1,993.50 -
7t
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
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A O}EKRX30001 5 A 2 5 M3}

e Ch&f
At #715d  MdE 0 0 0 YU
=4 #7158 MdE 598 0 598 YLy
2. WI|IANHe &7
KR4101P30007-2019-03 Z A L|200X| M =
448.54
299.03
149.51
.E.l'.]
T 0.00 . . . . . . :
?{5 0.00 66.45 132.90 199.35 265.80 332.25 398.70 465.15 531.60
-149.51
-299.03
-448.54
-598.05 -
74
3. ALUE|E 2 ZHF (XL ESA) (Tt 2kl
KR4101P30007 2019-03 T AL200K| =M E 48
7| ZXpte| HEY
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
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2019-01-11
2019-01-10

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

N o

MY >
ne me

T&
A w715 ME 0 0 0 Ly
7 FtEH =24 2,941 23,301 -20,360 ALY
A 7153 ME 12,493 0 12,493 ALY
=4 27158 24 2,994 23,258 -20,264 ALY

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

12,492.60
9,369.45
6,246.30
3,123.15
=
=
:;E O-OO T T T ( T T T
%5 0.00 66.45 132.90 199.35 7265.80 332.25 398.70 465.15 531.60
-3,123.15
-6,246.30
-9,369.45
-12,492.60 -
712
KR4201P22770-2019-02 =277.5
5,758.13
4,318.59
2,879.06
1,439.53
=l
=
:;E O-OO T T T L T T T 1
or 0.00 69.38 13R8.75 208.13 277 50N 34688 416.25 485.63 555.00




'({J (VR () e o PR —r e Y.uv Tavee— TUoave

[NV

KR4201P22804-2019-02 &280

.00 70.00 140.00 210.00 280.0 350.00 420.00 490.00 560.00

KR4301P22653-2019-02 3265

~ -

T T T T T T

.00 66.25 13250 198.75 265.00 331.25 397.50 463.75 530.00

-1,439.53
-2,879.06
-4,318.59
-5,758.13
17,500.00
13,125.00
8,750.00
4,375.00
=
=
gl.—_ 0.00
O
h 0
-4,375.00
-8,750.00
-13,125.00
-17,500.00
1,656.25
1,242.19
828.13
414.06
=
=
gl.—_ 0.00
O
h 0
-414.06




-1,242.19

-1,656.25
71
KR4301P22679-2019-02 3£267.5
1,337.50
1,003.13
668.75
334.38
&
;E 0.00 T T T T T T T 1
2|5 0.00 66.88 133.75 200.63 267.50 33438 401.25 468.13 535.00
-334.38
-668.75
-1,003.13
-1,337.50
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101P30007 2019-03 FAI|200K| =M & 998
7| EXHAtO| HE A
e 2500%  -1667%  -833% 0%  833%  1667%  2500%
-8.00% -998 -998 -998 -998 -998 -998 -998
-5.33% -666 -666 -666 -666 -666 -666 -666
-2.67% -333 333 333 333 -333 333 333
0% 0 0 0 0 0 0 0
2.67% 333 333 333 333 333 333 333
5.33% 666 666 666 666 666 666 666
8.00% 998 998 998 998 998 998 998
KR4201P22770 2019-02 22775 261
7| EXHALO| HE A
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 83 81 78 74 69 64 57
-5.33% 78 73 67 61 53 45 36
-2.67% 64 56 47 37 27 16 4



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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

38
-9
-80
-174

KR4201P22804

-25.00%
211

199

169

104

-15
-202
-462

KR4301P22653

-25.00%
99

57

19

-8

-23

-28

-30

KR4301P22679

-25.00%
85

51

19

-6

-21

-28

26
-24
-95

-188

-16.67%
206

188

148

71

-58
-249
-506

-16.67%
100

58

21

-5

-21

-27

-29

13
-39
-111
-202

2019-02 2280
7|ERpe| #Eg

0
-54
-126
-217

-8.33% 0%
199 189
174 157
124 97

37 0
-101 -145
-297 -344
-551 -597
2019-02 %265
7| Z= XL

-8.33% 0%

100 100
59 60
23 26
-3 0

-18 -16

-26 -25

-29 -28

2019-02 %267.5
7|EXpe| s g

-1667%  -8.33%
85 86
51 52
20 22
4 -2
-20 18
27 -26
-30 -29
=% (vVaR

0%
86
53
23

0

-16

-24

-28

1 99%ME|FFE, 10| FE)

ESES

-13
-69
-142
-231

8.33%
177
137

68
-38
-189
-391
-643

8.33%
101
62

28

-14
-23
-27

8.33%
86
54
25

-14
-23
-28

-27
-84
-158
-246

16.67%
163
114

37
-77
-234
-438
-689

16.67%
102

63

30

5

-12

-21

-26

16.67%
87

55

27

4

-12

-21

-27

-41
-99
-173
-261
735

25.00%
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