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Mt 7t5H M= 0 0 0 &Y
A {7tsd M= 1,188 0 1,188 ZLy
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
890.85
593.90
296.95
.E.l'.]
T 000 . . . . . . .
?{5 0.00 74.24 148.48 222.71 7296.95 371.19 44543 519.66 593.90
-296.95
-593.90
-890.85
-1,187.80 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 95
7| Z=XfLO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -95 -95 -95 -95 -95 -95 -95
-5.33% -63 -63 -63 -63 -63 -63 -63
-2.67% -32 -32 -32 -32 -32 -32 -32
0% 0 0 0 0 0 0 0
2.67% 32 32 32 32 32 32 32
5.33% 63 63 63 63 63 63 63
8.00% 95 95 95 95 95 95 95
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ol SES A 4,755 0 4,755 ZtQ|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
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YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
397

o

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



ZAlY  2018-07-11
7|22 2018-07-10

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18
843.76

632.82

421.88

210.94

— 0-00 T T T 1 T T T
or 0.00 864.25 1,728.50 2,592.75,3,457.00 4,321.25 5,185.50 6,049.75 6,914.00

A
-210.94

-421.88

-632.82

-843.76 -
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1353 0 1,353 FLA

HCNS8-HSCEI Futures Jull8

1,229.82
922.37
614.91
307.46
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,699.25 5,398.50 8,097.75,40,797.0013,496.2516,195.5018,894.7521,594.00
-307.46
-614.91
-922.37
-1,229.82 -
712
MHCNS8-MINI H-SHR IDX FU JUL18
123.00
92.25
61.50
30.75
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,699.25 5,398.50 8,097.75,10,797.0013,496.2516,195.5018,894.7521,594.00
-30.75
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-123.00 -

3. A|Lt2| 2

H A 0]
=2

HCN8

FRHSE 2N YZY)

HSCEI Futures Jull8

MHCN8 MINI H-SHR IDX FU JUL18

o| Z[CH£H 0| 4= (VaR : 99% M 2| +=F, 10U 7| F)

o



DAY 2018-07-11
J|ZY  2018-07-10

A7 {7153

K=
=]
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
742
KR4301N73107-2018-07 3310
294,500.00
220,875.00
147,250.00
73,625.00
.I'::J
E—E O-OO T T T d T T T 1
2|5 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 -
742
3. AILE|QE £ RAHE (HTH 2 A0 3 ) (EH9: Bt
KR4201N7312018-07 2310 3,514
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 15 15 15 15 15 15 15
-5.33% 15 15 15 15 15 15 15
-2.67% 15 15 15 15 15 14 12
0% 14 12 7 0 10 24 41
2.67% 86 127 173 223 276 332 -390
533%  -1063  -1135  -1207  -1281  -1354 1,428 1,503
800%  -3350  -3365  -3385  -3410  -3441 3,475 3,514
KR4201N7312018-07 23125 9,770
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 19 19 19 19 19 19 19



-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%

19

19

18
-102
-2,098
-8,869

KR4301N7312018-07 %310

-25.00%
-22,508
-15,005

-7,503
0
7,497
12,841
13,118

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

19

19

15
-178
-2,364
-8,979

-16.67%
-22,508
-15,005

-7,503
0
7,490
12,763
13,117

19

19

10
-274
-2,631
-9,107

7| Z=Xpete] HEd

-8.33%
-22,508
-15,005
-7,503
0
7478
12,682

13,117

19

18

0

-388
-2,897
-9,253

0%
-22,508
-15,005

-7,503
0
7,462
12,597
13,116

19

18

-17
-517
-3,164
-9,414

8.33%
-22,508
-15,005

-7,503

0
7,440
12,510
13,114

19

17

-41
-660
-3,430
-9,586

16.67%
-22,508
-15,005
-7,503
0

7412
12,420
13,111

19

14

-75
-815
-3,697
-9,770
22,508

25.00%
-22,508
-15,005
-7,503
0

7,380
12,329
13,106
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A 7153 ME 2,165 0 2,165 =rLf
A Ft5H =24 0 5,562 -5,562 EtL|
2. Q7|A| -l £l ix
HCNS8-HSCEI Futures Jull8
1,624.12
1,082.74
541.37
3
fvr 0.00 T T T J T T T
?{5 0.00 2,699.25 5,398.50 8,097.75,40,797.0013,496.2516,195.5018,894.7521,594.00
-541.37
-1,082.74
-1,624.12
-2,165.49 -
7tA
OHHIN8-C108-HSCEI
1,381.99
921.33
460.66
3
fvr 0.00 T T T , T T T
9[, 0.00  2,700.00 5,400.00 8,100.00 10,800.0613,500.0016,200.0018,900.0021,600.00
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-1,842.65

-460.66

-921.33

OHHIN8-C110-HSCEI

938.39

703.79

469.19

234.60

0.00

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

-234.60

-469.19

-703.79

-938.39

1,381.99

921.33

460.66

0.00

-460.66

-921.33

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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469.19
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-703.79
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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| &

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
or 0.00 78.13 156.25 23438 312.50N 390.63 46875 546.88 625.00




a e e e et e e o 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% -500 -500 -500 -500 -500 -500 -500
0% 0 0 0 0 0 0 0
267% 499 499 500 499 499 500 500
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% 284 284 284 284 284 284 284
-5.33% -189 -189 -189 -189 -189 -189 -189
2.67% 95 95 95 95 95 95 95

0% 0 0 0 0 0 0 0
2.67% 94 94 95 94 94 95 95
5.33% 189 189 189 189 189 189 189
8.00% 284 284 284 284 283 284 284

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 =310 156

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1

0% 1 1 0 0 0 -1 -2
2.67% -4 -6 -8 -10 -12 -15 -17
5.33% -47 -50 -53 -57 -60 -63 -67
8.00% -148 -149 -150 -151 -152 -154 -156

KR4201N7312018-07 =2312.5 582

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1 1 1 1 1 1 1
-5.33% 1 1 1 1 1 1 1
-2.67% 1 1 1 1 1 1 1

0% 1 1 1 0 -1 -2 -4
2.67% -6 -11 -16 -23 -31 -39 -49
5.33% -125 -141 -157 -173 -189 -204 -220
8.00% -529 -535 -543 -551 -561 -571 -582

KR4301N7312018-07 %310 1,481

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,481 -1,481 -1,481 -1,481 -1,481 -1,481 -1,481
-5.33% -987 -987 -987 -987 -987 -987 -987
-2.67% -494 -494 -494 -494 -494 -494 -494

0% 0 0 0 0 0 0 0
2.67% 493 493 492 491 489 488 485
5.33% 845 840 834 829 823 817 811
8.00% 863 863 863 863 863 863 862
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QEAHEZR(FASH-TYH

7 2 CH &

Mt L7I15H ME 0 0 0
M e = B 0 0 0 &9
At f715E SHM 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME 5,570 0 5,570
= SI=AH  AY 44,780 0 44,780 Q|
A FtEH =4 0 26,006 -26,006 EtL|
A NES B 52,435 0 52,435 %9
2. Q7| A|He| & x
OESXNS8-C3500-EURO STOXX 50
7,776.91
5,184.61
2,592.30
=
fvr 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
-2,592.30
-5,184.61
-7,776.91
-10,369.22
7t
OESXN8-C3525-EURO STOXX 50
1,975.44

1,316.96




881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,05

0.00

N

N

OESXN8-P3500-EURO STOXX 50

.00

875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00

OESXN8-P3525-EURO STOXX 50

658.48
=
=]
il 0.00
%5 0.00
-658.48
-1,316.96
-1,975.44
-2,633.93
7,776.91
5,184.61
2,592.30
=

=]

g.; 0.00

[o]

4! 0
-2,592.30
-5,184.61
-7,776.91

-10,369.22
1,975.44
1,316.96

658.48
=
=r

- 0.00



35 0.00 881.25 1,762.50 2,643.?,/525.00 4,406.25 5,287.50 6,168.75 7,050.00
-658.48 /
-1,316.96 /
-1,975.44
-2,633.93
742
VGUS-EURO STOXXX 50 SEP18
5,570.22 /
4,177.67 /
2,785.11 /
1,392.56
= /
;E O-OO T T T T T T 1
2|5 0.00 864.25 1,728.50 2,59%'7.00 4,321.25 5,185.50 6,049.75 6,914.00
-1,392.56 /
-2,785.11 /
-4,177.67
-5,570.22
7424
3. AlUZIRE SO TXHS E AN A3 ) (cHol:orel)
2601055GPX SG EURO Covered CALL STRATEGY - 994.569 34
2601055QP> SG EURO Covered CALL STRATEGY 29
OESXNS-C3t EURO STOXX 50 830
OESXNS-C3f EURO STOXX 50 211
OESXNS-P3t EURO STOXX 50 830
OESXNS-P3t EURO STOXX 50 211
VGUS EURO STOXXX 50 SEP18 446
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ETFADIEY H 2| X| S ET 28

e I
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= 0 0 0 ELy
= 19,079 0 19,079 LY

2. B7|AIHO| 2YRE

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

14,309.28
9,539.52
4,769.76
=
il 0.00 . . : . : . .
e 0.00 7424 14848 22271 396.95 371.19 44543 519.66 593.90
4,769.76
9,539.52
114,309.28
119,079.04 -
7424
3. ALZI SR EHE Mol Aol (ero et
T =
KR410IN9O( 2018-09 TAL|200K| %A & 1,522
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1522 -1522  -1522 1522 -1522 11,522 11,522
-5.33% 1015 -1,015  -1015  -1015  -1,015 -1,015 -1,015
-2.67% -507 -507 -507 -507 -507 -507 -507
0% 0 0 0 0 0 0 0
2.67% 507 507 507 507 507 507 507
5.33% 1,015 1,015 1,015 1,015 1,015 1,015 1,015

8.00% 1,522 1,522 1,522 1,522 1,522 1,522 1,522
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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%

his 7/tE5d 0 0 0 ALy
A 754 1,485 0 1,485 ZLy
2. B7|AHe| &7 E
KR4101N90006-2018-09 T A Ii| 200X | =M E
1,484.75
1,113.56
742.38
371.19
=
T 000 . . . . . :
?{5 0.00 74.24 14848 222.71 296.95 371.19 44543 519.66 593.90
-371.19
-742.38
-1,113.56
-1,484.75 -

-25.00%
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-79

-39

0

39

79

118

TEHSE =0

-16.67%
-118
-79

-39

0

39

79

118

A3 o)

-8.33%
-118
-79
-39

0

39
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ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,227 0 2,227 FUH

2. B7|AIHO| 2YRE

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

2,227.13
1,670.34
1,113.56
556.78
=
T 000 . . . . : . :
e 0.00 7424 14848 222.71 39695 371.19 44543 519.66 593.90
556.78
1,113.56
11,670.34
2,227.13 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
_ o [ q9q]
KR410IN9O( 2018-09 TAL|200K| %A & 178
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -178 -178 -178 1178 -178 1178 -178
-5.33% -118 -118 -118 -118 -118 -118 -118
-2.67% -59 -59 -59 -59 -59 -59 -59
0% 0 0 0 0 0 0 0
2.67% 59 59 59 59 59 59 59
5.33% 118 118 118 118 118 118 118

8.00% 178 178 178 178 178 178 178
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