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e I
I Q5 Ao

= 0 0 0 ELy
= 1,168 0 1,168 ZUy

TR E S

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

1,168.00
876.00
584.00
292.00
=
T 000 . . . . . . .
?{5 0.00 73.00 146.00 219.00 ~292.00 365.00 438.00 511.00 584.00
-292.00
-584.00
-876.00
-1,168.00 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 93
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -93 -93 -93 -93 -93 -93 -93
-5.33% -62 -62 -62 -62 -62 -62 -62
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 62 62 62 62 62 62 62

8.00% 93 93 93 93 93 93 93



ol

7|1¥)

ol
=

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



ZA|Y  2018-07-06
7|=2  2018-07-05

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 1,101

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

461

o

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



ZA|Y  2018-07-06
7|=2  2018-07-05

SMARTE 3 2 EZS A CSIS004H %

Helithe  Aeed™
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VGUS-EURO STOXXX 50 SEP18
830.15

622.61

415.07

207.54

— 0-00 T T T 1 T T T
or 0.00 850.50 1,701.00 2,551.50,3,402.00 4,252.50 5,103.00 5,953.50 6,804.00

A
-207.54

-415.07

-622.61

-830.15 -
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1331 0 1,331 FLA

HCNS8-HSCEI Futures Jull8

1,210.06
907.55
605.03
302.52
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,656.25 5,312.50 7,968.75,#0,625.0013,281.2515,937.5018,593.7521,250.00
-302.52
-605.03
-907.55
-1,210.06 -
712
MHCNS8-MINI H-SHR IDX FU JUL18
121.04
90.78
60.52
30.26
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,656.25 5,312.50 7,968.75,10,625.0013,281.2515,937.5018,593.7521,250.00
-30.26
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A7 {7153
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ol S7tsd =M 0 766,466 -766,466 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
A
|
KR4301N73107-2018-07 3310
294,500.00
220,875.00
147,250.00
73,625.00
.I’::J
E—E O-OO T T d T T T 1
?ﬂ 0.00 77.50 155.00 232.50_310.00 387.50 465.00 542.50 620.00
-73,625.00
-147,250.00
-220,875.00
-294,500.00 -
7t4
3. AlLtE| 2 20 REHE A A0 AZY) (EHS]: k1)
KR4201N7312018-07 2310 3,051
7| ERArO| BIEN
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 153 153 153 153 152 150 147
-5.33% 153 153 151 149 144 136 124
-2.67% 150 145 136 121 100 73 39
0% 116 87 48 0 57 123 -196
2.67% -85 172 -268 371 -480 -594 712
5.33% 767 911 -1056  -1201  -1348 1,494 1,641
800%  -2208 2343 2482  -262  -2764 -2,907 3,051
KR4201N7312018-07 2312.5 9,077
7| =Rt HE S
7t -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 348 348 348 347 346 342 336



-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%

348
343
282
-149
-1,858
-5,975

KR4301N7312018-07 %310

-25.00%
-22,139
-14,754

-7,369
16
7,336
13,683
16,850

o| Z[CHE 0| 4= (VaR : 99% M 2| +F, 102 7| F)

347
334
218
-382
-2,316
-6,487

-16.67%
-22,139
-14,754

-7,369
14
7,285
13,464
16,672

345
315
124
-650
-2,784
-7,002

7| Z=Xpete] HEd

-8.33%
-22,139
-14,754
-7,369
9
7,217
13,242

16,483

339
282

0

-949
-3,261
-7,519

0%
-22,139
-14,754

-7,369
0
7,134
13,016
16,286

328
232
-154
-1,274
-3,744
-8,037

8.33%
-22,139
-14,754

-7,370

-15
7,036
12,787
16,082

310
162
-336
-1,621
-4,232
-8,557

16.67%
-22,139
-14,754
-7,372
-37
6,925
12,557
15,872

281

72
-545
-1,986
-4,724
-9,077
22,139

25.00%
-22,139
-14,754
-7,375
-67
6,802
12,325
15,658
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2. 2b7| Aol 27 E
HCN8-HSCEI Futures Jull8
2,130.99
1,598.24
1,065.50
532.75
=
fh—fr 0.00 T T T J T T T
?{5 0.00 2,656.25 5,312.50 7,968.75,10,625.0013,281.2515,937.5018,593.7521,250.00
-532.75
-1,065.50
-1,598.24
-2,130.99 -
7+
OHHIN8-C108-HSCEI
1,847.32
1,385.49
923.66
461.83
=
fh—fr 0.00 T T T L T T T 1
91': 0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00
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-1,385.49

-1,847.32

-461.83

-923.66

OHHIN8-C110-HSCEI

940.76

705.57

470.38

235.19

0.00

0.00 2,750.00 5,500.00 8,250.00 11,000.0613,750.0016,500.0019,250.0022,000.00

-235.19

-470.38

-705.57

-940.76

1,385.49

923.66

461.83

0.00

-461.83

-923.66

0.00 2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00
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-1,385.49 |

-1,847.32 -
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470.38

235.19

<
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-470.38

-705.57

-940.76 -

OHHINS8-P110-HSCEI
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T= Hefcha ey
At A n = 0 0 0 &Q|
7 FtEH =24 0 0 0 &
A {754 |2 48,200 0 48,200 Q|
A f7t5H 34 0 45,900 -45,900 FLY

2. 7N He| &
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|
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




a e e e et e o oo e
-5,468.75 \\
-10,937.50 \
-16,406.25 \
-21,875.00
77
KR4301N73107-2018-07 %310
19,375.00
14,531.25
9,687.50
4,843.75
=
;E 0-00 T T T T T T 1
%5 0.00 77.50 155.00 232%.00 387.50 465.00 542.50 620.00
-4,843.75 /
-9,687.50 /
-14,531.25
-19,375.00
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX 2 1,499
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,499 -1,499 -1,499 -1,499 -1,499 -1,499 -1,499
-533% -999 -999 -999 -999 -999 -999 -999
267% -499 -499 -500 -500 -500 -499 -500
0% 0 0 0 0 0 0 0
267% 500 500 500 500 499 500 500
5.33% 999 999 999 999 999 999 999
8.00% 1,499 1,499 1,499 1,499 1,499 1,499 1,499
2.529E+11 UBCSFXC1 INDEX 3 284
| ZEXpARO| S



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 284 284 284 284 283 283 284
-5.33% -189 -189 -189 -189 -189 -189 -189
2.67% 94 94 95 95 95 94 95

0% 0 0 0 0 0 0 0
2.67% 95 95 95 95 94 95 95
5.33% 189 189 189 189 189 189 189
8.00% 284 284 284 284 284 284 284

2.529E+11 UBCSFXC1 INDEX_5 243
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 243 243 243 243 243 243 243
-5.33% -162 162 162 162 162 162 162
2.67% -81 -81 81 81 81 81 81

0% 0 0 0 0 0 0 0
2.67% 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| ZEARC |

7474 2500% -1667%  -8.33% 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| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 479 -479 479 479 479 479 479
-5.33% -320 -320 -320 -320 -320 -320 -320
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% 320 320 320 320 320 320 320
8.00% 479 479 479 479 479 479 479

2.529E+11 UBCSFXC1 INDEX_11 648
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-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| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -486 -486 -486 -486 -486 -486 -486
-5.33% -324 -324 -324 -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 =310 135

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 7 7 7 7 6 6 5
-2.67% 7 6 6 5 4 3 2

0% 5 4 2 0 -3 -5 -9
2.67% -4 -8 -12 -16 -21 -26 -32
5.33% -34 -40 -47 -53 -60 -66 -73
8.00% -98 -104 -110 -116 -122 -129 -135

KR4201N7312018-07 =2312.5 541

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 21 21 21 21 21 20 20
-5.33% 21 21 21 20 20 18 17
-2.67% 20 20 19 17 14 10 4

0% 17 13 7 0 -9 -20 -32
2.67% -9 -23 -39 -57 -76 -97 -118
5.33% -111 -138 -166 -194 -223 -252 -282
8.00% -356 -387 -417 -448 -479 -510 -541

KR4301N7312018-07 %310 1,457

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,457 -1,457 -1,457 -1,457 -1,457 -1,457 -1,457
-5.33% -971 -971 -971 -971 -971 -971 -971
-2.67% -485 -485 -485 -485 -485 -485 -485

0% 1 1 1 0 -1 -2 -4
2.67% 483 479 475 469 463 456 447
5.33% 900 886 871 856 841 826 811
8.00% 1,109 1,097 1,084 1,071 1,058 1,044 1,030
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ZA|Y  2018-07-06
J|Z  2018-07-05

74{ef Ch A
Mt {7153 MHdE 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME 5,479 0 5,479
= SI=AH  AY 44,705 0 44,705 ZtQ|
A FtEH =4 0 25,963 -25,963 EtL|
=4 Xl At 52,347 0 52,347 Q)
2. Q7|A| "l £l x
OESXN8-C3500-EURO STOXX 50
7,763.86
5,175.91
2,587.95
=
g—fr 0.00 T T T L, T T T
2{5 0.00 875.00 1,750.00 2,625.00 3,500.08.4,375.00 5,250.00 6,125.00 7,000.00
-2,587.95
-5,175.91
-7,763.86
-10,351.82
7t
OESXN8-C3525-EURO STOXX 50
2,629.51
1,972.13

1,314.75




657.38
&
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
-657.38 \
-1,314.75 \
-1,972.13 \
-2,629.51
74
OESXN8-P3500-EURO STOXX 50
10,351.82
7,763.86
5,175.91
2,587.95
&
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
-2,587.95 /
-5,175.91 /
-7,763.86
-10,351.82
7t4
OESXN8-P3525-EURO STOXX 50
2,629.51
1,972.13
1,314.75
657.38
&
?——r 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
-657.38
-1,314.75
-1,972.13
-2,629.51 -
717
VGUS8-EURO STOXXX 50 SEP18
5,479.46
4,109.59
2,739.73
1,369.86
5
;E 0.00 T T T d T T T 1
?{5 0.00 850.50 1,701.00 2,551.50,3,402.00 4,252.50 5,103.00 5,953.50 6,804.00
-1,369.86
-2,739.73
-4,109.59
-5,479.46 -
717
3. AlLIZIQE 2O FXHS(HIHEUCI S FA) GO
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 23
260105SQPXSG EURO Covered CALL STRATEGY 20
OESXN8-C3fEURO STOXX 50 828
OESXN8-C3!EURO STOXX 50 210
OESXN8-P3LEURO STOXX 50 828
OESXN8-P3LEURO STOXX 50 210
VGU8 EURO STOXXX 50 SEP18 438
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ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 18,761 0 18,761 ELY

2. B7|AIHO| 2YRE

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

18,761.00
14,070.75
9,380.50
4,690.25
.un'a
T 000 . . . . . . .
e 000 7300 14600 219.00,/392.00 36500 43800 511.00 584.00
4,690.25
9,380.50
114,070.75
118,761.00 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N90( 2018-09 T AT 200K| =42 1,499
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1499  -1499  -1499  -1499  -1499 -1,499 -1,499
-5.33% -999 -999 -999 -999 -999 -999 -999
-2.67% -500 -500 -500 -500 -500 -500 -500
0% 0 0 0 0 0 0 0
2.67% 500 500 500 500 500 500 500
5.33% 999 999 999 999 999 999 999

8.00% 1,499 1,499 1,499 1,499 1,499 1,499 1,499
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ETFADIEY H 2| X| S EF2HH9

ot

3. ALIE|2E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

712l oo &}
his 7/tE5d 0 0 0 ALy
A 754 1,460 0 1,460 ZLy
2. B7|AHe| &7 E
KR4101N90006-2018-09 T A Ii| 200X | =M E
1,460.00
1,095.00
730.00
365.00
=
T 000 . . . . . :
%5 0.00 73.00 146.00 219.00 292.00 365.00 438.00 511.00 584.00
-365.00
-730.00
-1,095.00
-1,460.00 -

-25.00%
-117
-78

-39

0

39

78

117

TEHSE =0

-16.67%
-117
-78

-39

0

39

78

117

A3 o)

-8.33%
-117
-78
-39

0

39

78

117

117

8.33%
-117
-78
-39

39
78
117

16.67%
-117
-78

-39

0

39

78

117

117



ol

7|1¥)

ol
=

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



ZA|Y  2018-07-06
J|Z  2018-07-05

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,190 0 2,190 HU

2. B7|AIHO| 2YRE

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

2,190.00
1,642.50
1,095.00
547.50
.un'a
T 000 . . . . . . .
e 000 7300 14600 219.00,-99200 36500 43800 51100 584.00
547,50
-1,095.00
11,642.50
-2,190.00 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR4101N90( 2018-09 T AT 200K| =42 175
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 175 175 175 175 175 175 175
-5.33% -117 -117 117 117 117 117 117
-2.67% -58 58 58 58 58 58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 117 117 117 117 117 117 117
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