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2019-04-11
2019-04-10

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,446 0 1,446 FUy
2. B7|AHe| &7 E
KR4101P60004-2019-06 B A Ii|200X| =M=
1,446.00
1,084.50
723.00
361.50
3
T 000 . . . . . . .
?{5 0.00 72.30 144.60 216.90 7289.20 361.50 433.80 506.10 578.40
-361.50
-723.00
-1,084.50
-1,446.00 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P60004 2019-06 [ AL|200K| =M= 115
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -115 -115 -115 -115 -115 -115 -115
-5.33% =77 -77 -77 -77 -77 -77 -77
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 77 77 77 77 77 77 77
8.00% 115 115 115 115 115 115 115
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Heftld Al g™
Al x| 2 A9} 0 0 02
ugs B Aot 13,865 0 13,865 9|

2. B7|AIHO| 2YRE

3. A2 £YFRHS HIHE L AIY) (1
SWMXWOO( A SHMXWO 0]2S190222
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i
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2A|Y  2019-04-11
712 2019-04-10

SMARTE 3 2 EZ A YCSIS004%

Heithe  Aeed™
M SES A2 0 0 0 &tQ|
A SES A2t 7434 0 7434 %9

. OF7| ARl 201 x

AL 2E SR THEE[CHE AU ESA) (THo|- 2kl
SWCSI5000C 418+CSIS000]2§S190308(S180910 417 365
SWCSI5000C A1 $+CSIS000| 2§S190308(S190129 A177) 101
SWCSI5000C A1 $+CSIS000| 245190308 (A1) 171

25 2[A3 WEO| Z2 0| 0{24Z0| A0 WEX|ZL AFEEIAS
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ZAY  2019-04-11
7|12 2019-04-10

Mt 7rEE d= 0 0 0
H=

A 7/t

VGMS9-EURO STOXX 50 JUN19

483.87

322.58

161.29

— 0-00 T T T 1 T T T
?{5 0.00 837.50 1,675.00 2,512.50,3,350.00 4,187.50 5,025.00 5,862.50 6,700.00

-161.29

-322.58

-483.87

-645.16 -

3. A2 EQFZHEE[HEH0 YY) (THe(-g
VGM9 EURO STOXX 50 JUN19 52

o

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t
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2A|Y  2019-04-11
7|12 2019-04-10

724
A7 {7153
=7 {53

2. B7|AIHO| 2YRE

= 0 0 0 ELy
= 1,106 0 1,106 Zuy

HCJ9-HSCEI Futures Apr19

829.72
553.15
276.57
=
=
:;E 0-00 T T T 1 T T T
?{E 0.00 2,943.00 5,886.00 8,829.00,41,772.0014,715.0017,658.0020,601.0023,544.00
-276.57
-553.15
-829.72
-1,106.30 -
712
3. AL2| Q' 2o R EHE (K| & Ao A S o) (Ehglhaten
(e
HCJ9 HSCEI Futures Aprl9 88
4. THYAME | 2|CH2 MO A2 H(VaR : 99%AE|4Z,102 7| F) GO



Al 2019-04-11
J|Z=2Y 2019-04-10

Mt FHEH =
ol S7tsd =M 0 653,056 -653,056 ALY

ol 0 0 0 YU

KR4201P42752-2019-04 &275

81,331.25

60,998.44

40,665.63

20,332.81

— O-OO T T T L T T T
o 0.00 68.75 137.50 206.25 275.00%_343.75 412.50 481.25 550.00

-20,332.81

-40,665.63

-60,998.44

-81,331.25

KR4201P42778-2019-04 &277.5

340,561.88

255,421.41

170,280.94

85,140.47

— 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

-85,140.47




-170,280.94

-255,421.41

-340,561.88

KR4301P42750-2019-04 3275

136,812.50

102,609.38

68,406.25

34,203.13

0.

-34,203.13

-68,406.25

-102,609.38

-136,812.50

D0 68.75 137.50 20

6.25 ~275.00 343.75 41250 481.25 550.00

KR4301P42776-2019-04 5£277.5

94,350.00

70,762.50

47,175.00

23,587.50

0.00
0.

DO 69.38 138.75

208.13 77.50 346.88 416.25 485.63 555.00

-23,587.50

e

-47,175.00

yd

-70,762.50

yd



-94,350.00 1

3. A|Lt2| 2

H EYTTHS @A A YIY)

|- O

o

\
J

=2 =" = =

KR4201P42752 2019-04 2275 6,812

7| ZEXfAO| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 3,820 3,820 3,820 3,820 3,819 3,819 3,817
-5.33% 3,754 3,732 3,709 3,684 3,658 3,631 3,603
2.67% 2,265 2,260 2,253 2,243 2,232 2,219 2,204
0% 0 0 0 0 0 0 0
2.67% 2271 2271 2271 2271 2271 2,271 2,271
5.33% 4541 4541 4541  -4541  -4541 4,541 4,541
8.00% 6812 6812 6812 6812  -6812 6,812 6,812
KR4201P42778 2019-04 2277.5 28,265

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 12786 12,786 12,786 12,786 12,786 12,785 12,784
-5.33% 12,755 12730 12696 12,653 12,601 12,542 12,475
2.67% 9,192 9,108 9,016 8,917 8,813 8,704 8,592
0% 2 2 1 0 2 6 13
2.67% 9420  -9420  -9420  -9420  -9,420 -9,420 9,421
533%  -18843  -18843  -18843  -18843  -18,843 18843 -18,843
800%  -28265  -28265  -28265  -28265  -28,265 28265  -28265
KR4301P42750 2019-04 Z275 5,032

7| Z=EXfAS| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 5032 5032  -5032  -5032  -5032 5,032 5,032
5.33% 1223 1231 -1240  -1251  -1,265 1,280 1,296
2.67% 0 0 0 1 1 3 5
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
5.33% 0 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0
KR4301P42776 2019-04 Z£277.5 4,289

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 4289  -4289  -4289  -4289  -4,289 4,289 4,289
-5.33% 1,679  -1679  -1679  -1680  -1,680 -1,682 -1,683
2.67% 4 8 13 -20 28 36 46
0% 0 0 0 0 0 0 0
2.67% 0 0 0 0 0 0 0
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2A|Y  2019-04-11
7|« 2019-04-10

Mot {7tsd M= 0 0 0 &Ly
At s15H =M 0 0 0 &
e = ME 0 0 0 &g
A FEH  ME 2,217 0 2,217 =
=2 SIEH  SM 0 5,580 -5,580 EfL|
= £} ME 0 3,052 3,052 A9
2. 97| A1 "l 2ol E
HCJ9-HSCEI Futures Apr19
2,216.57
1,662.43
1,108.29
554.14
=
1 0.00 . . . : . . :
?{5 0.00 2,943.00 5,886.00 8,829.00,41,772.0014,715.0017,658.0020,601.0023,544.00
-554.14
-1,108.29
-1,662.43
-2,216.57 -
74
OHHIJ9-C112-HSCEI
162.76
122.07
81.38
40.69




0.00  2,800.00 5,600.00 8,400.00 11,200.0614,000.0016,800.0019,600.0022,400.00

-81.38

-122.07

-162.76

2,627.39

1,970.54

1,313.69

656.85

-656.85

-1,313.69

-1,970.54

-2,627.39

OHHIJ9-C113-HSCEI

0.00 2,825.00 5,650.00 8,475.0011,300.0014,125.0016,950.0019,775.0022,600.00

OHHIJ9-P112-HSCEI

162.76

122.07

.00  2,800.00 5,600.00 8,400.00,41,200.0014,000.0016,800.0019,600.0022,400.00




“4v.07 /
-81.38 /
-122.07

-162.76
72
OHHU1J9-P113-HSCEI
2,627.39
1,970.54
1,313.69
656.85
=
ar

— O OO T T T T T T 1

of 0.00 2,825.00 5,650.00 8,475.00,41,300.0014,125.0016,950.0019,775.0022,600.00
-656.85 /

-1,313.69 /

-1,970.54

-2,627.39
7t
3. AlLj2| 28 £ AT HF(Z|EHod=A) (EH|-e kRl
FX21019H01 KRW/HKD 24-05-19E 221
FX21019H01 KRW/HKD 24-05-19E 23
HCJ9 HSCEI Futures Aprl9 177
OHHU9-C11 HSCEI 13
OHHI9-C11 HSCEI 210
OHHL9-P11. HSCEI 13
OHHI9-P11. HSCEI 210
4. ot Eo| HHE=Ho &S H(VaR : 99% L 2| +=F, 102 7| E) (THe= Rkl

722



ZAY  2019-04-11
7|12 2019-04-10

A2 OFr EUTAHHES (FA =et-1hdd)

Al SilEH  ME 0 0 0 LY
Al lEH  AY 0 0 0 %l
AT QlEH  8M 347 0 347 &L
=7 lsd  ME 4,049 0 4,049 EL|
=7 CHESTINPN-" 35,836 0 35,836 &9
=7 QIlEH  8M 0 33331 -33,331 LY
2. BH7|A| e 2ol E
KR4101P60004-2019-06 B A Ii|200X| =M=
4,048.80
3,036.60
2,024.40
1,012.20
=
T 000 . . . . : . :
%5 0.00 72.30 144.60 216.90 ~289.20 361.50 433.80 506.10 578.40
-1,012.20
-2,024.40
-3,036.60
-4,048.80 -
7t
KR4201P42778-2019-04 -2—277.5
11,915.16
7,943.44
3,971.72




E’ O-OO T T T T T T 1
‘z{'; 000 69.38 13875 208.13 277.50~. 346.88 416.25 485.63 555.00

-3,971.72 \

-7,943.44 \

-11,915.16 \

-15,886.88

74
KRA4301P42750-2019-04 F275

8,920.31

5,946.88

2,973.44
&
=
;’ O-OO T T T T T T 1
‘z{'; 000 6875 13750 206.25,275.00 343.75 412.50 481.25 550.00

-2,973.44 /

-5,946.88 /

-8,920.31

-11,893.75

74
KRA4301P42776-2019-04 F277.5

5,550.00

4,162.50

2,775.00

1,387.50
&
=
;’ 0.00 T T T T T T 1
‘z{'; 000 6938 13875 208.13 ~277.50 346.88 416.25 485.63 555.00




-1,38/7.50

-2,775.00

-4,162.50

-5,550.00 -

3. AlLtE|2E &A= HFE =20 E=AH)

2.529E+11 UBCSFXC1 INDEX_14

7| Z=Rpte| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 2449 2449 2449 2449 2,449 2449 2,449
533%  -1632  -1632  -1632  -1632  -1632 1632 -1632
-2.67% -816 -816 816 816 816 816 -816
0% 0 0 0 0 0 0 0
2.67% 816 816 816 816 816 816 816
5.33% 1632 1632 1632 1632 1632 1632 1,632
8.00% 2449 2449 2449 2449 2449 2,449 2,449
2.529E+11 UBCSFXC1 INDEX_15 594

7| Z=Rpte| HEd
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -594 -594 594 594 -594 594 -594
-5.33% -396 -396 -396 -396 -396 -396 -396
-2.67% 198 198 198 198 198 198 -198
0% 0 0 0 0 0 0 0
2.67% 198 198 198 198 198 198 198
5.33% 396 396 396 396 396 396 396
8.00% 594 594 594 594 594 594 594
KR4101P60004 2019-06 A A L|200K| 44 2 322

7| Z=Rpe| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -322 -322 322 322 322 -322 -322
-5.33% 215 215 215 215 215 215 215
-2.67% -107 -107 -107 -107 -107 -107 -107
0% 0 0 0 0 0 0 0
267% 107 107 107 107 107 107 107
5.33% 215 215 215 215 215 215 215
 8.00% 322 322 322 322 322 322 322
KR4201P42778 2019-04 22775 1319

7| Z=Rpte| HEE
e 2500% -1667%  -833% 0%  833%  1667%  2500%



-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%

596
595
429

0

-439
-879
-1,319

KR4301P42750

-25.00%
-437
-106

O O O O

0

KR4301P42776

-25.00%
-252
-99

o O O O O

596
594
425

0

-439
-879
-1,319

-16.67%
-437
-107

0

o O O O

-16.67%
-252
-99

o O O O o

596
592
421

0

-439
-879
-1,319

2019-04 2275
7| EXtete| MEE

-8.33%
-437
-108

2019-04

Mo o o o o

596
590
416

0

-439
-879
-1,319

0%
-437
-109

99% M 2|+=F,10Y7| &)

596
588
411

-439
-879
-1,319

8.33%
-437
-110

0

o O O O

8.33%
-252
-99

o O O O

596
585
406

-439
-879
-1,319

16.67%
-437
-111

0

o O o o

16.67%
-252
-99

-2

o O O o

596
582
401
-1
-439
-879
-1,319
437

25.00%
-437
-113

o O O O o

252

25.00%
-252
-99

-3

o O O o



ZAY  2019-04-11
7|12 2019-04-10

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
M {7158 =M 0 0 0 &
A =5l Mz 0 0 0 &9
= Qs ME | 6,452 0 6,452
= SI=AH  AY 60,570 0 60,570 A9
A FtEH =4 0 26,501 -26,501 EtL|
el E3} Mz 0 17,962 -17,962 =9
2. Q7| A|He| & x
OESXJ9-C3375-EURO STOXX 50
7,317.91
5,488.43
3,658.96
1,829.48
=
fvr 0.00 T T T L, T T T
2{5 0.00  843.75 1,687.50 2,531.25 3,375.00.4,218.75 5,062.50 5,906.25 6,750.00
-1,829.48
-3,658.96
-5,488.43
-7,317.91
7t4
OESXJ9-C3400-EURO STOXX 50
5,932.59
4,449.44

2,966.30




1,483.15

-1,483.15

-2,966.30

-4,449.44

-5,932.59

7,317.91

5,488.43

3,658.96

1,829.48

-1,829.48

-3,658.96

-5,488.43

-7,317.91

5,932.59

4,449.44

2,966.30

1,483.15

0.00

.00  850.00 1,700.00 2,550.00 3,400.00.4,250.00 5,100.00 5,950.00 6,800.00

OESXJ9-P3375-EURO STOXX 50

.00 843.75 1,687.50 2,531.25,3,375.00 4,218.75 5,062.50 5,906.25 6,750.00

OESXJ9-P3400-EURO STOXX 50




35 0.00 850.00 1,700.00 2,550.00,3,400.00 4,250.00 5,100.00 5,950.00 6,800.00
-1,483.15 /
-2,966.30 /
-4,449.44
-5,932.59
7+4
VGM9-EURO STOXX 50 JUN19
4,839.08 / /
3,226.05 /
1,613.03
Z /
;E 0.00 T T T T T T 1
2{5 0.00 837.50 1,675.00 2,512.50,3,350.00 4,187.50 5,025.00 5,862.50 6,700.00
-1,613.03 /
-3,226.05 /
-4,839.08
-6,452.10
7+4
3. AILIE2|E £ XH-F(X|CH Ao A Z ) (TH:

260105SQPXSG EURO Covered CALL STRATEGY
FX21019G02 KRW/EUR 24-05-19E

FX21019H03 KRW/EUR 28-06-19E

FX21019J01: KRW/EUR 28-06-19E

OESXJ9-C33 EURO STOXX 50
OESXJ9-C34/EURO STOXX 50

OESXJ9-P33 EURO STOXX 50
OESXJ9-P34(EURO STOXX 50

VGM9 EURO STOXX 50 JUN19
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SAlY  2019-04-11

2019-04-10

ETFAOIE Y HE|X| 2 EX3EH8S

2. Oh7|A| R 201X

KR4101P60004-2019-06 2 A Ii| 200X| 4=

{5
{7152

.i

U=

0 ZU
16,918 ZLY

12,688.65
8,459.10
4,229.55
=
il 0.00 . . : . : . .
e 0.00 7230 144.60 216.90 38920 36150 433.80 506.10 578.40
4,229.55
8,459.10
112,688.65
116,918.20 -
7424
3. ALE| RE £ EHS (X HEA 0 & =) (TH|- S aHR)
KR4101P60004 2019-06 TAAT|200K| &M 2 347
7| BXHatol HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1347 -1347  -1347  -1347  -1347 11,347 11,347
-5.33% -898 -898 -898 -898 -898 -898 -898
-2.67% -449 -449 -449 -449 -449 -449 -449
0% 0 0 0 0 0 0 0
2.67% 449 449 449 449 449 449 449
5.33% 898 898 898 898 898 898 898
8.00% 1,347 1,347 1,347 1,347 1,347 1,347 1,347
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ZAY  2019-04-11
7|12 2019-04-10

ETFAOIE Y HE|X| 2 EXEEHIS

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,446 0 1,446 FUy
2. Q7| A| Ao &l x
KR4101P60004-2019-06 B A Ii|200X| =M=
1,446.00
1,084.50
723.00
361.50
3
T 000 . . . . : . :
?{5 0.00 72.30 144.60 216.90 7289.20 361.50 433.80 506.10 578.40
-361.50
-723.00
-1,084.50
-1,446.00 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P60004 2019-06 [ AL|200K| =M= 115
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -115 -115 -115 -115 -115 -115 -115
-5.33% =77 -77 -77 -77 -77 -77 -77
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 77 77 77 77 77 77 77
8.00% 115 115 115 115 115 115 115
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7|1¥)
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=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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SAY  2019-04-11

7|12 2019-04-10
ETFAOIEY 2| X| 2 EMEEH10S

1. A3

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,097 0 2,097 ZLy
- WINHe| 2o Rz
KR4101P60004-2019-06 B A Ii|200X| =M=
2,096.70
1,572.53
1,048.35
524.18
.E.l'.]
T 000 . . . . . . .
?{5 0.00 72.30 144.60 216.90 7289.20 361.50 433.80 506.10 578.40
-524.18
-1,048.35
-1,572.53
-2,096.70 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P60004 2019-06 [ AL|200K| =M= 167
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -167 -167 -167 -167 -167 -167 -167
-5.33% -111 -111 -111 -111 -111 -111 -111
-2.67% -56 -56 -56 -56 -56 -56 -56
0% 0 0 0 0 0 0 0
2.67% 56 56 56 56 56 56 56
5.33% 111 111 111 111 111 111 111
8.00% 167 167 167 167 167 167 167
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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2A|Y  2019-04-11

2019-04-10
ADFEKRX30091H A 2 5 X &}

e Ch&f
his 7/tE5d 0 0 0 ALy
+A w715 651 0 651 ZLH
2. WI|AEe &z
KR4101P60004-2019-06 T A 5| 200X| M =
650.70
488.03
325.35
162.68
.E.l'.]
T 000 . . . . . . .
?{5 0.00 7230 144.60 216.90 289.20 361.50 433.80 506.10 578.40
-162.68
-325.35
-488.03
-650.70 -
714
3. AlLE| R 2R EHE (A& A0 A ) (ECEE)
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