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8.00%

KR4101P60004

-25.00%
-115
-77

-38

0

38

77

115

-16.67%
-115
-77

-38

0

38

77

115

2019-06 AAI200X| =M E
7| EXpAS| HFd

-8.33%
-115
-77
-38

0

38

77

115

0%
-115
-77
-38
0

38
77
115

8.33%
-115
-77
-38

0

38

77
115

(Thel- 4 2Hel)
Pl et
115

16.67% 25.00%

-115 -115
-77 -77
-38 -38

0 0
38 38
77 77

115 115



ot

7|1¥)

ol
=

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

95



ZA|Y  2019-04-15
J|Z=2  2019-04-12

SMARTEH] -MSCIM ZI = 53 A%

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
‘s 2ja3 BEo] FP FHO| 0f2B0] U0 THEHITH ABEIYS

= [JE
ra
{0

i
ol
o

4. THYAME 0| A|r

k>

MO 4 (VaR : 9% 2|+ F,1027|F) GEEE

675

o

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



2AlY  2019-04-15
712 2019-04-12

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 417 357
SWCSI5000C A1 $+CSIS000| 2§S190308(S190129 A177) 98
SWCSI5000C A1 $+CSIS000| 245190308 (A1) 167

25 2[A3 WEO| Z2 0| 0{24Z0| A0 WEX|ZL AFEEIAS

4. THYAME 0| A|r

k>

MO A2 H(VaR : 9% A2 4F,1027|F) (CHo: 4o
977

o

YR 2[A3 WEO| Z FYO| 0ofHZ0] A WEX|7L AFEEIAS



ZAY  2019-04-15
7212 2019-04-12

A7 |7EH M
=7 7tz M

VGMS9-EURO STOXX 50 JUN19
648.10

486.07

324.05

162.02

— 0-00 T T T 1 T T T
?{5 0.00 841.25 1,682.50 2,523.75,3,365.00 4,206.25 5,047.50 5,888.75 6,730.00

-162.02

-324.05

-486.07

-648.10 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGM9 EURO STOXX 50 JUN19 52

o

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

o



ZAY  2019-04-15
7212 2019-04-12

e
w7

72} ch o
27153

{7152

2. B7|AIHO| 2YRE

= 0 0 0 ELy
= 1,013 0 1,013 U

HCJ9-HSCEI Futures Apr19

1,012.64
759.48
506.32
253.16
=l
=
:;E 0-00 T T T 1 T T T
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0K ==(1) =(2) =ZX|M8(1-2)

At w158 =M 0 529,121 -529,121 AU
A FtEH =24 0 674,730 -674,730 ALY

KR4201P52850-2019-05 &285

2,280.00

1,710.00

1,140.00

570.00

or 0.00 71.25 142,50 213.75 285.00%_356.25 427.50 498.75 570.00

-1,140.00

-1,710.00

-2,280.00

KR4201P52876-2019-05 =287.5

329,259.38

219,506.25

109,753.13

— O-OO T T T L T T T 1
or 0.00 71.88 143.75 215.63 287.50\_.359.38 431.25 503.13 575.00

-109,753.13




-219,506.25

-329,259.38

-439,012.50
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13,359.38

8,906.25

4,453.13

.00

71.25

142.50 213.75 85.00 356.25 427.50 498.75 570.00

-4,453.13

-8,906.25

-13,359.38

-17,812.50

215,625.00

161,718.75
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53,906.25
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-107,812.50
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KR4201P52850 2019-05 2285 151

7| ZEXfAO| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  2500%
-8.00% 69 68 66 63 61 58 55
-5.33% 62 59 55 51 48 44 40
2.67% 45 40 35 31 26 21 17
0% 14 10 5 0 5 10 14
2.67% 29 33 37 41 45 49 53
5.33% -82 -84 -86 -89 93 -96 -99
8.00% -140 -141 142 144 146 1148 -151
KR4201P52876 2019-05 2287.5 27,624

| 7| ZRHALS| HE A
7424 2500% -1667%  -8.33% 0%  833% 1667%  2500%
-8.00% 11439 11,187 10869 10492 10,061 9,583 9,063
-5.33% 10,376 9,840 9,251 8,617 7,948 7,249 6,525
2.67% 7,750 6,928 6,090 5,238 4,376 3,506 2,630
0% 2,798 1,865 933 0 -933 -1,865 -2,798
2.67% 4682 5484  -6310  -7155  -8015 8,886 9,767
533%  -14210 -14744  -15338  -15981  -16,665 17382 -18127
800%  -25006  -25287  -25639  -26055  -26,529 27,054 27,624
KR4301P52858 2019-05 Z285 1,093

7| Z=EXfAS| B F-d
7424 2500% -1667%  -833% 0%  833% 1667%  25.00%
-8.00% 1,079  -1,080  -1,081  -1,083  -1,085 -1,089 -1,093
-5.33% -608 613 -620 628 638 648 -660
2.67% 195 212 2229 247 1266 284 -303
0% 57 38 19 0 19 -39 58
2.67% 140 133 123 113 101 88 75
5.33% 154 152 150 147 143 137 131
8.00% 155 154 154 154 153 151 149
KR4301P52874 2019-05 %2875 14,128

7| ZEXfAO| B F-d
7474 2500% -1667%  -833% 0%  833% 1667%  25.00%
800%  -14028  -14031  -14037  -14,048 -14066  -14093  -14,128
-5.33% 8310  -8348  -8400  -8468  -8549 -8,645 -8,752
2.67% 3012 -3174  -3348  -3531  -3723 3,921 4,124
0% 732 488 244 0 244 489 733
2.67% 2,292 2,153 1,998 1,831 1,653 1,467 1,273
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800%  -2449 2449 2449 2449  -2,449 2449 -2,449
533%  -1633  -1633  -1633  -1633  -1633 1,633 -1,633
-2.67% 816 816 816 816 816 816 816
0% 0 0 0 0 0 0 0
267% 816 816 816 816 816 816 816
5.33% 1633 1633 1633 1633 1633 1633 1633
8.00% 2449 2449 2449 2449 2449 2,449 2,449
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7| Z=Rpte| HEd
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-8.00% 595 -595 595 595 595 595 595
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-2.67% 198 198 198 198 198 198 198
0% 0 0 0 0 0 0 0
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0% 0 0 0 0 0 0 0
267% 108 108 108 108 108 108 108
5.33% 215 215 215 215 215 215 215
 8.00% 323 323 323 323 323 323 323
KR4201P52876 2019-05 22875 1,036
7| Z=Rpte| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
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7t4
OESXJ9-C3400-EURO STOXX 50
5,944.61
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1,486.15

-1,486.15

-2,972.31

-4,458.46

-5,944.61

5,499.56

3,666.37

1,833.19

-1,833.19

-3,666.37

-5,499.56

-7,332.74

5,944.61

4,458.46

2,972.31

1,486.15

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
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.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
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T 000 . . . . . . .
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0% 0 0 0 0 0 0 0
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KR4101P60004-2019-06 B A Ii|200X| =M=
2,098.51
1,573.88
1,049.26
524.63
.E.l'.]
T 000 . . . . . . .
?{5 0.00 7236 14473 217.09 289.45 361.81 434.18 506.54 578.90
-524.63
-1,049.26
-1,573.88
-2,098.51 -
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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% -112 -112 -112 -112 -112 -112 -112
-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% 112 112 112 112 112 112 112
8.00% 167 167 167 167 167 167 167
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