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7|
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ol

o

0] SAISHA|
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oo 4= (VaR : 99%

4. YA B

B



DAY 2018-06-27
J|ZY  2018-06-26

Mt e = 0 0 0 ZLy
ol F7t5H = 1,210 0 1,210 FLy
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,209.60
907.20
604.80
302.40
3
T 000 . . . . . :
%5 0.00 75.60 151.20 226.80 7302.40 378.00 453.60 529.20 604.80
-302.40
-604.80
-907.20
-1,209.60 -

3. ALIE|2E &9

KR4101N90(2018-09 2

8.00%

7} -25.00%
-8.00% -97
-5.33% -65
-2.67% -32

0% 0
2.67% 32
5.33% 65

97

-16.67%
-97

-65

-32

0

32

65

97

|>

TEHSE =L Y=Y

8.33%
-97
-65
-32

32
65
97

16.67%
-97

-65

-32

0

32

65

97
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7|1¥)

ol
=

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



DAY 2018-06-27
J|ZY  2018-06-26

SMART g2} d-MSCIM E 25 H L F |

Heltha Ao s
Al x| 2 A9} 0 0 02
ol ES A2 14,040 0 14,040 %t Q|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S180523 1,102

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

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

462

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



DAY 2018-06-27
J|ZY  2018-06-26

SMARTE 3 2 EZS A CSIS004H %

Helithe  Aeed™
Al x| 2 A9} 0 0 02
ol SES A 4,755 0 4,755 ZtQ|

2. B7|AIHO| 2YRE

3. AlLE| 28 £ FEHS (E h2 Mol ATA) (EFgl:4 3t )
SWCSI5000C A18HCSI5000| 2(S180608 333

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
390

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



DAY 2018-06-27
J|ZY  2018-06-26

e {7153 |
= QIIEY M

VGUS-EURO STOXXX 50 SEP18

484.00

322.67

161.33

— 0-00 T T T 1 T T T
or 0.00 841.00 1,682.00 2,523.00,3,364.00 4,205.00 5,046.00 5,887.00 6,728.00

A
-161.33

-322.67

-484.00

-645.33 -

3. A2 EQFZHEE[HEH0 YY) (THe|- 4 2h2)
VGU8 EURO STOXXX 50 SEP18 52

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



DAY 2018-06-27
J|ZY  2018-06-26

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 161l 0 1611 FLy

HCNS8-HSCEI Futures Jull8

1,114.69
743.12
371.56
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,747.00 5,494.00 8,241.00,40,988.0013,735.0016,482.0019,229.0021,976.00
-371.56
-743.12
-1,114.69
-1,486.25 -
7%
MHCNS8-MINI H-SHR IDX FU JUL18
93.88
62.59
31.29
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,747.00 5,494.00 8,241.00,40,988.0013,735.0016,482.0019,229.0021,976.00
-31.29




-62.59

-93.88
-125.18 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCN8 HSCEI Futures Jull8 119
MHCNS8 MINI H-SHR IDX FU JUL18 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

116



DAY 2018-06-27
J|ZY  2018-06-26

A7 {7153

K=
=]
ol S7tsd =M 0 471,966 -471,966 ALY

KR4201N73109-2018-07 2310

104,935.00
78,701.25
52,467.50
26,233.75
=
il 0.00 . : . . . : .
e 0.00 7750 15500 232.50 310.00~ 387.50 46500 542.50 620.00
126,233.75
52,467.50
78,701.25
-104,935.00
74
KR4201N73125-2018-07 2312.5
367,031.25
275,273.44
183,515.63
91,757.81
=
il 0.00 . : . . . : . |
e 0.00  78.13 15625 23438 312.50~.390.63 468.75 546.88 625.00
91,757.81




-183,515.63

-275,273.44
-367,031.25
747
3. AlLLZ| Q' 20| PEME (RIS A0 AY) GEETRE)
KR4201N7312018-07 =310 5,439
| J|ERtALO| HE N |
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,532 1,511 1,480 1,438 1,383 1,318 1,241
-5.33% 1,456 1,396 1,320 1,230 1,128 1,015 892
-2.67% 1,205 1,078 939 790 632 467 297
0% 590 397 200 0 -202 -407 -612
2.67% -564 -782 -1,001 -1,220 -1,438 -1,657 -1,876
5.33% -2,302 -2,490 -2,684 -2,883 -3,085 -3,289 -3,496
8.00% -4,516 -4,642 -4,782 -4,934 -5,095 -5,264 -5,439
KR4201N7312018-07 &312.5 17,687
J|E= LA HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4,405 4,356 4,275 ‘ 4,159 ‘ 4,006 3,815 3,587
-5.33% 4,230 4,069 3,857 3,597 3,292 2,947 2,565
-2.67% 3,592 3,223 2,804 2,344 1,848 1,323 773
0% 1,906 1,292 655 0 -669 -1,349 -2,039
2.67% -1,484 -2,243 -3,002 -3,761 -4,521 -5,282 -6,042
5.33% -6,901 -7,611 -8,333 -9,063 -9,799 -10,540 -11,285
8.00% -14,119 -14,636 -15,192 -15,781 -16,396 -17,033 -17,687
4. THEAZO| A CHA AU AZH(VaR : 99%AZ|2F,10U7|F) GEETRE)



DAY 2018-06-27
J|ZY  2018-06-26

32

'FIL
7 87
A
2l

0 0 0 ALK
0 0 0 ELK
2,145 0 2,145 FHuj
0 6,021 6,021 EtL|

rz Mo r> mo

Ir 4rie= >
oo rx oo rx

2. 7N He| &

12
|
P

HCMS8-HSCEI Futures Jun18

2,145.18

1,608.88

1,072.59

536.29

of 0.00 2,790.00 5,580.00 8,370.00,41,160.0013,950.0016,740.0019,530.0022,320.00

-1,072.59

-1,608.88

-2,145.18 -

OHHIM8-C116-HSCEI

308.98

205.99

102.99

S 0.00 T T T L T T T 1
or 0.00  2,900.00 5,800.00 8,700.00 11,600.0614,500.0017,400.0020,300.0023,200.00




SH

-102.99

-205.99

-308.98

-411.97

2,598.28

1,948.71

1,299.14

649.57

-1,299.14

-1,948.71

-2,598.28

OHHIM8-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIM8-P116-HSCEI

.00

2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00

pd

d



<

-308.98 |

-411.97

OHHIM8-P118-HSCEI

2,598.28

1,948.71

1,299.14

649.57

0-00 T T T T

1

0.00 2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00

-649.57

-1,299.14

-1,948.71

-2,598.28 -

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCM8 HSCEI Futures Junl8
OHHIM8-C1 HSCEI
OHHIM8-C1 HSCEI
OHHIM8-P1 HSCEI
OHHIM8-P1 HSCEI

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)

208

m
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i
[ACL
[#o

586



DAY 2018-06-27
J|ZY  2018-06-26

T= Hefohar A2y
At A n = 0 0 0 &Q|
7 FtEH =24 0 0 0 &
A {754 |2 48,200 0 48,200 Q|
=4 27158 24 0 26,525 -26,525 AtL|

2. 7N He| &

12
|
P

KR4201N73109-2018-07 =310

4,650.00

3,487.50

2,325.00

1,162.50

=
Ir

— 0.00

%5 0.00 77.50 155.00 232.50 310.00%_387.50 465.00 542.50 620.00

-1,162.50

-2,325.00

-3,487.50

-4,650.00

KR4201N73125-2018-07 &312.5

21,875.00

16,406.25

10,937.50

5,468.75

— O-OO T T T L T T T 1
or 0.00 78.13 156.25 23438 312.50N 390.63 46875 546.88 625.00




ROV ) —oTiow (PSR AV

W -
-5,468.75

v Tviow veviuw

-10,937.50

-16,406.25

-21,875.00

3. ALtEI2E A9 EHSE AN 42 A) ECETLIE)
2.529E+11 UBCSFXC1 INDEX_2 1,498

7| ZXpLe] S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  2500%
-800%  -1498  -1498  -1498  -1498  -1498 -1,498 -1,498
-5.33% -999 -999 -999 -999 -999 -999 -999
267% -499 -499 -499 -499 -499 -499 -499
0% 0 0 0 0 0 0 0
2.67% 499 499 499 499 499 499 499
533% 999 999 999 999 999 999 999
8.00% 1,498 1,498 1,498 1,498 1,498 1,498 1,498
2.529E+11 UBCSFXC1 INDEX_3 283
| ESCNETIETRE |
7t -2500%  -1667%  -8.33% 0%  833%  1667%  2500%
-8.00% -283 -283 -283 -283 -283 -283 -283
-5.33% -189 -189 -189 -189 -189 -189 -189
-267% -94 -94 -94 -94 -94 -94 -94
0% 0 0 0 0 0 0 0
2.67% 94 94 94 94 94 94 94
533% 189 189 189 189 189 189 189
8.00% 283 283 283 283 283 283 283
2.529E+11 UBCSFXC1 INDEX_5 243

7| ZXpLe] s
B -2500% -1667%  -8.33% 0%  833%  1667%  2500%
-8.00% -243 -243 -243 -243 -243 -243 -243
-5.33% -162 -162 -162 -162 -162 -162 -162
-267% -81 -81 -81 -81 -81 -81 -81
0% 0 0 0 0 0 0 0
267% 81 81 81 81 81 81 81
5.33% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243
2.529E+11 UBCSFXC1 INDEX_7 259

7| ZXpLe] S



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 259 259 1259 259 2259 1259 259
-5.33% -173 173 173 173 173 173 173
2.67% -86 -86 86 86 86 86 -86

0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 173 173 173 173 173 173 173
8.00% 259 259 259 259 259 259 259

2.529E+11 UBCSFXC1 INDEX 8 479
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 479 479 479 479 479 479 479
-5.33% -319 -319 -319 -319 -319 -319 -319
2.67% -160 -160 -160 -160 -160 -160 -160

0% 0 0 0 0 0 0 0
2.67% 160 160 160 160 160 160 160
5.33% 319 319 319 319 319 319 319
8.00% 479 479 479 479 479 479 479

2.529E+11 UBCSFXC1 INDEX_11 648
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 648 648 648 648 648 648 648
-5.33% -432 432 432 432 432 432 432
2.67% 216 216 216 216 216 216 216

0% 0 0 0 0 0 0 0
2.67% 216 216 216 216 216 216 216
5.33% 432 432 432 432 432 432 432
8.00% 648 648 648 648 648 648 648

2.529E+11 UBCSFXC1 INDEX_12 486
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 486 486 486 486 486 486 486
-5.33% -324 324 1324 324 324 324 324
2.67% 162 -162 162 162 162 162 162

0% 0 0 0 0 0 0 0
2.67% 162 162 162 162 162 162 162
5.33% 324 324 324 324 324 324 324
8.00% 486 486 486 486 486 486 486

KR4201N7312018-07 2310 241
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 68 67 66 64 61 58 55
-5.33% 65 62 58 55 50 45 40
2.67% 53 48 42 35 28 21 13



0% 26 18 9 0 -9 -18 -27

2.67% -25 -35 -44 -54 -64 -73 -83
5.33% -102 -110 -119 -128 -137 -146 -155
8.00% -200 -206 -212 -219 -226 -233 -241
KR4201N7312018-07 &312.5 1,054

| J|ERHAO] HE |

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 263 260 255 248 239 227 214
-5.33% 252 243 230 214 196 176 153
-2.67% 214 192 167 140 110 79 46

0% 114 77 39 0 -40 -80 -122

2.67% -88 -134 -179 -224 -269 -315 -360
5.33% 411 -454 -497 -540 -584 -628 -673
8.00% -842 -872 -905 -941 -977 -1,015 -1,054

4. THYALZO| Z|CH2 A0 A2 (VaR : 99%AIZ|4E,1027|F) CIBTE)
]



DAY 2018-06-27
J|ZY  2018-06-26

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At {7158 =M 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME | 6,577 0 6,577
= SI=AH  AY 44,543 0 44,543 ZEQ|
A FtEH =4 0 28,335 -28,335 EbL
= NES A2t 52,158 0 52,158 At Q)
2. Q7| A|He| & x
OESXNS8-C3500-EURO STOXX 50
11,317.85
8,488.39
5,658.93
2,829.46
=
fvr 0.00 T T T L, T T T
2{5 0.00 875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00
-2,829.46
-5,658.93
-8,488.39
-11,317.85
7t
OESXN8-C3525-EURO STOXX 50
2,137.26

1,424.84




712.42
=
g——r 0.00 T T T T T T 1
%5 0.00 88125 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,050.00
-712.42 \
-1,424.84 \
-2,137.26 \
-2,849.67
7H4
OESXN8-P3500-EURO STOXX 50
11,317.85
8,488.39
5,658.93
2,829.46
&
g——r O-OO T T T T T T 1
%5 0.00 875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00
-2,829.46 /
-5,658.93 /
-8,488.39
-11,317.85
73
OESXN8-P3525-EURO STOXX 50
2,137.26
1,424.84
712.42
&
Ir
?—— 0.00 T T T D o T T T 1




zz 0.00 881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00
-712.42
-1,424.84
-2,137.26
-2,849.67 -
73
VGUS8-EURO STOXXX 50 SEP18
4,932.94
3,288.62
1,644.31
&l
;E 0.00 T T T d T T T 1
?{5 0.00 841.00 1,682.00 2,523.00,3,364.00 4,205.00 5,046.00 5,887.00 6,728.00
-1,644.31
-3,288.62
-4,932.94
-6,577.25 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 75
260105SQPXSG EURO Covered CALL STRATEGY 64
OESXN8-C3!EURO STOXX 50 905
OESXN8-C3!EURO STOXX 50 228
OESXN8-P3LEURO STOXX 50 905
OESXN8-P3LEURO STOXX 50 228
VGUS8 EURO STOXXX 50 SEP18 526

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F) GERL
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DAY 2018-06-27
J|ZY  2018-06-26

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 19,429 0 19,429 ELY

2. B7|AIHO| 2YRE

KR4101N90006-2018-09 R A 1| 200X| =M=

19,429.20
14,571.90
9,714.60
4,857.30
&l
T 000 . . . . . . .
e 000 7560 15120 226.80,/30240 378.00 453.60 52920 604.80
4,857.30
9,714.60
114,571.90
119,429.20 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N90( 2018-09 T AT 200K| =42 1,556
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1556  -1556  -1556  -1556  -1,556 -1,556 -1,556
533%  -1037  -1037  -1037  -1037  -1,037 -1,037 -1,037
-2.67% -519 -519 519 519 519 519 519
0% 0 0 0 0 0 0 0
2.67% 519 519 519 519 519 519 519
5.33% 1037 1037 1037 1037 1037 1,037 1,037

8.00% 1,556 1,556 1,556 1,556 1,556 1,556 1,556



7|1¥)

ol
=

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



2018-06-27
2018-06-26

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,361 0 1,361 FLy
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,020.60
680.40
340.20
3
T 000 . . . . : . :
?{5 0.00 75.60 151.20 226.80 7302.40 378.00 453.60 529.20 604.80
-340.20
-680.40
-1,020.60
-1,360.80 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ a0l
KR4101N90(2018-09 I A L|200K|=M = 109
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -73 -73 -73 -73 -73 -73 -73
-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% 73 73 73 73 73 73 73
8.00% 109 109 109 109 109 109 109
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7|1¥)
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



2018-06-27
2018-06-26

ETFADIEY HE| X| S EH A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,117 0 2,117 ZrLY
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
2,116.80
1,587.60
1,058.40
529.20
3
T 000 . . . . : . :
?{5 0.00 75.60 151.20 226.80 7302.40 378.00 453.60 529.20 604.80
-529.20
-1,058.40
-1,587.60
-2,116.80 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N90(2018-09 I A L|200K|=M = 170
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -170 -170 -170 -170 -170 -170 -170
-5.33% -113 -113 -113 -113 -113 -113 -113
-2.67% -57 -57 -57 -57 -57 -57 -57
0% 0 0 0 0 0 0 0
2.67% 57 57 57 57 57 57 57
5.33% 113 113 113 113 113 113 113
8.00% 170 170 170 170 170 170 170



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-06-27
J|ZY  2018-06-26

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1777 0 1777 EU

2. B7|AIHO| 2YRE

KR4111N70007-2018-07 AHMMXP7IHEH M E

1,332.38
888.25
444.13
=
T 000 . . : . . . :
e 0.00 11,687.5023,375.0035,062.5046,750.0058,437.5070,125.0081,812.5093,500.00
444.12
888.25
11,332.38
1,776.50 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
—_
KRA111N70(2018-07 At R AIH M S 143
|z f o] HEA
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -143 -143 -143 -143 -143 -143 -143
-5.33% -95 -95 -95 -95 -95 -95 -95
-2.67% -48 -48 48 48 48 48 -48
0% 0 0 0 0 0 0 0
2.67% 48 48 48 48 48 48 48
5.33% 95 95 95 95 95 95 95

8.00% 143 143 143 143 143 143 143



ol

7|1¥)

ol
=

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

175



2018-06-27
2018-06-26

AOFEKRX300Q1H A2 E XSS

Mt 7t5H M= 0 0 0 &Y
= Rt HE 680 0 680 L
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
510.30
340.20
170.10
.E.l'.]
T 000 . . . . . . .
2{5 0.00 75.60 151.20 226.80 .7302.40 378.00 453.60 529.20 604.80
-170.10
-340.20
-510.30
-680.40 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 54
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -54 -54 -54 -54 -54 -54 -54
-5.33% -36 -36 -36 -36 -36 -36 -36
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