2018-07-24
2018-07-23

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-07-24
J|ZY 2018-07-23

Mt 7rEE d= 0 74 -74 S
H=

1,108 0 1,108 &y

A 7/t

TR E S

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

830.81
553.88
276.94
=
T 000 . . . . : . :
?{5 0.00 73.85 147.70 221.55 7295.40 369.25 443.10 516.95 590.80
-276.94
-553.88
-830.81
-1,107.75 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I aq]
KR4101N90( 2018-09 FAIL|200X| M= 88
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -88 -88 -88 -88 -88 -88 -88
-5.33% -59 -59 -59 -59 -59 -59 -59
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 59 59 59 59 59 59 59

8.00% 88 88 88 88 88 88 88



ol

7|1¥)

ol
=

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



DAY 2018-07-24
7|2 2018-07-23

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

3. A2 EQFZHEE[HEH0 YY) (THe|- 4 2h3d)
SWMXWOO( A1 8HMXWO 0| 25180523 1,133

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

479

o

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



DAY 2018-07-24
7|2 2018-07-23

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. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C £13+HCSI5000(| 21S180608 324

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
400

o

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



DAY 2018-07-24
J|ZY 2018-07-23

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18
755.36

566.52

377.68

188.84

— 0-00 T T T 1 T T T
?{5 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

-188.84

-377.68

-566.52

-755.36 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGUS8 EURO STOXXX 50 SEP18 60

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

o



DAY 2018-07-24
J|ZY 2018-07-23

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,342 0 1,342 FLy

HCNS8-HSCEI Futures Jull8

1,220.02
915.02
610.01
305.01
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,679.25 5,358.50 8,037.75,40,717.0013,396.2516,075.5018,754.7521,434.00
-305.01
-610.01
-915.02
-1,220.02 -
712
MHCNS8-MINI H-SHR IDX FU JUL18
91.50
61.00
30.50
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,679.25 5,358.50 8,037.75,10,717.0013,396.2516,075.5018,754.7521,434.00
-30.50




-61.00

-91.50

-122.00 -

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 2018-07-24
J|ZY 2018-07-23

A7 {7153

K=
=]
ol S7tsd =M 0 725,561 725,561 AfL|

KR4201N82928-2018-08 £292.5

42,558.75

31,919.06

21,279.38

10,639.69

— O-OO T T T L T T T
2|'J- 0.00 73.13  146.25 219.38 292.50\_365.63 438.75 511.88 585.00

-10,639.69

-21,279.38

-31,919.06

-42,558.75

KR4201N82951-2018-08 &295

303,001.88

202,001.25

101,000.63

— O-OO T T T L T T T
2|'J- 0.00 73.75 147.50 221.25 295.00\_368.75 44250 516.25 590.00

-101,000.63




-202,001.25

-303,001.88

-404,002.50

146,250.00

109,687.50

73,125.00

36,562.50

0.

-36,562.50

-73,125.00

-109,687.50

-146,250.00

132,750.00

99,562.50

66,375.00

33,187.50

0.00

-33,187.50

-66,375.00

-99,562.50

KR4301N82926-2018-08 3£292.5

D0

73.13 146.25 219.38 292.50 365.63 438.75 511.88 585.00

KR4301N82959-2018-08 3295

0.

DO

73.75 147.50 221.25 _,295.00 368.75 442,50 516.25 590.00

yd

yd

d



-132,750.00 1

3. AL @ A0 RHEE A A S (EFS): Rt 2l)
KR4201N82¢ 2018-08 2292.5 2,752

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,186 1,160 1,127 1,088 1,045 997 945
-5.33% 1,069 1,014 955 891 824 755 684
2.67% 787 705 623 539 455 370 285
0% 266 178 89 0 -89 -178 267
2.67% 501 574 649 727 -807 888 -970
5.33% 1459  -1505  -1557  -1613  -1675 -1,740 -1,808
8.00% 2527  -2550  -2579  -2615  -2,656 22,702 2,752
KR4201N82¢ 2018-08 2295 24,777
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 9,582 9,391 9,143 8,841 8,489 8,093 7,658
-5.33% 8,785 8,350 7,862 7,330 6,760 6,161 5,535
2.67% 6,689 5,981 5,251 4,506 3,747 2,978 2,201
0% 2,535 1,690 845 0 -845 -1,690 -2,534
2.67% 3975  -4732 5506  -6293 7,090 7,895 8,707
533%  -12480  -13,000 -13571  -14,183  -14,328 -15,501 16,197
800%  -22261  -22541  -22,886  -23288  -23,742 24240 24,777
KR4301N82¢ 2018-08 £292.5 9,404

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9345 9346  -9350  -9357  -9,368 9,383 9,404
-5.33% 5449 5475  -5510  -5555  -5609 5,671 5,742
2.67% 1,887  -2,000  -2118  -2242  -2,371 22,502 2,636
0% 452 303 152 0 -152 -305 -458
2.67% 1,266 1,200 1,123 1,035 940 837 729
5.33% 1,391 1,380 1,363 1,338 1,305 1,263 1,214
8.00% 1,399 1,398 1,396 1,393 1,386 1,375 1,360
KR4301N82¢ 2018-08 X295 9,034

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9,003  -9,004  -9005  -9,008  -9,013 -9,022 -9,034
-5.33% 5481  -5493  -5511  -5536  -5569 5,609 5,656
2.67% 2119 2192 2275  -2365  -2,461 2,562 12,668
0% 422 281 141 0 141 281 422
2.67% 1,540 1,452 1,356 1,253 1,145 1,033 917



5.33%
8.00%

1,769 1,749 1,721 1,684
1,789 1,787 1,783 1,776

=0 = (VaR : 99% M2 +F, 102 7| F)

1,638
1,765

1,584
1,749

1,523
1,727



2018-07-24
2018-07-23

N o

MY >
ne me

2
Al FtEH M= 0 0 o0&
AR St M 0 0 0 T
A F5H  ME 4,983 0 4,983 HUy
A f7t5H 34 0 11,435 -11,435 ZfLY
2. 97| N He| 297
HCN8-HSCEI Futures Jull8
4,982.82
3,737.11
2,491.41
1,245.70
=
f.-‘r 0.00 T T T J T T T
?{5 0.00 2,679.25 5,358.50 8,037.75,40,717.0013,396.2516,075.5018,754.7521,434.00
-1,245.70
-2,491.41
-3,737.11
-4,982.82 -
7t
OHHIN8-C108-HSCEI
3,814.47
2,860.86
1,907.24
953.62
=
f.-‘r 0.00 T T T L T T T
ﬂ': 0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00




r

-953.62

-1,907.24

-2,860.86

-3,814.47

1,902.91

1,427.18

951.46

475.73

0.00

0.

-475.73

-951.46

-1,427.18

-1,902.91

3,814.47

2,860.86

1,907.24

953.62

-1,907.24

OHHIN8-C110-HSCEI

D0  2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00

OHHIN8-P108-HSCEI

.00  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00

yd

d




-2,860.86 |

-3,814.47 -

1,902.91

1,427.18

<

-475.73

-951.46

-1,427.18

-1,902.91 -

951.46

475.73

OHHINS8-P110-HSCEI

0-00 T T T T

1

0.00 2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00

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

HCN8 HSCEI Futures Jull8
OHHIN8-C1(HSCEI
OHHINS8-C1: HSCEI
OHHIN8-P1( HSCEI
OHHINS8-P1. HSCEI

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



DAY 2018-07-24
J|ZY 2018-07-23

T= Hefcha ey
At A n = 0 0 0 &9
7 FtEH =24 0 0 0 &
A {754 |2 45,200 0 45,200 Q|
=4 ft5H =M 0 43,425 -43,425 Rt

2. 7N He| &

12
|
P

KR4201N82951-2018-08 &295

25,075.00

18,806.25

12,537.50

6,268.75

~ 0.00 T T T T T T

%5 0.00 73.75 147.50 221.25 295.00%_368.75 442.50 516.25 590.00

-6,268.75

-12,537.50

-18,806.25

-25,075.00

KR4301N82926-2018-08 5£292.5

7,678.13

5,118.75

2,559.38

— O-OO T T T d T T T
or 0.00 73.13 14625 219.38 29250 365.63 43875 511.88 585.00




4l N frre areeco -4.,.7 ot svmive reviie casion wugeuv
2,559.38

-5,118.75 /
-7,678.13

-10,237.50
7t4
KR4301N82959-2018-08 5295
8,112.50
6,084.38
4,056.25
2,028.13
&
El

— 0-00 T T T T T T 1

?15 000 7375 147.50 221.25 29500 368.75 44250 516.25 590.00
-2,028.13 /

-4,056.25 /

-6,084.38

-8,112.50
77
3. ALE|E &P XHEF (XA 0 4=d) (THR:=43R)
2.529E+11 UBCSFXC1 INDEX_2 1,502
Azl E s
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1,502 -1,502  -1502  -1502  -1,502 1,502 1,502
-5.33% 1,000 -1,001  -1,001  -1,001  -1,001 -1,001 -1,001
-2.67% -501 -501 -501 -501 -501 -501 -501
0% 0 0 0 0 0 0 0
2.67% 501 501 501 501 501 501 501
5.33% 1,001 1,001 1,001 1,001 1,001 1,001 1,001
8.00% 1,502 1,502 1,502 1,502 1,502 1,502 1,502
2.529E+11 UBCSFXC1 INDEX_3 284



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% 95 95 95 95 95 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_7 260
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 260 -260 -260 260 260 260 260
-5.33% -173 173 173 173 173 173 173
2.67% -87 -87 87 87 87 87 87

0% 0 0 0 0 0 0 0
2.67% 87 87 87 87 87 87 87
5.33% 173 173 173 173 173 173 173
8.00% 260 260 260 260 260 260 260

2.529E+11 UBCSFXC1 INDEX 8 480
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -480 -480 480 480 480 480 480
-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% 480 480 480 480 480 480 480

2.529E+11 UBCSFXC1 INDEX_11 649
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 649 -649 649 649 649 649 649
-5.33% -433 -433 433 433 -433 433 -433
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% 433 433 433 433 433 433 433
8.00% 649 649 649 649 649 649 649

2.529E+11 UBCSFXC1 INDEX_12 487
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 487 487 487 487 487 487 487
-5.33% -325 -325 -325 -325 -325 -325 -325
2.67% 162 -162 162 162 162 162 162



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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

0
162
325
487

0
162
325
487

0
162
325
487

KR4201N82¢ 2018-08 =295

-25.00%
595

545

415

157
-247
-775
-1,382

-16.67%

583
518
371
105
-294
-807
-1,399

7| =Rl HE

-8.33%
567
488
326

52
-342
-842

-1,420

KR4301N82¢2018-08 %£292.5

-25.00%
-654
-381
-132

32
89
97
98

-16.67%

-654
-383
-140
21
84
97
98

7| Z=Xpeke] HEd

-8.33%
-655
-386
-148

11
79
95
98

KR4301N82¢2018-08 %295

-25.00%
-550
-335
-129

26
94
108

-16.67%

-550
-336
-134
17
89
107
109

ESN SIS

-8.33%
-550
-337
-139

9
83
105
109

0
162
325
487

0%
549
455
280

0

-391
-880
-1,445

0%
-655
-389
-157

0
72
94
97

0%
-550
-338
-145

0
77
103
109

1 99%ME|FFE, 10| FE)

162
325
487

8.33%
527
420
233
-52

-440
-920

-1,474

8.33%
-656
-393
-166

-11
66
91
97

8.33%
-551
-340
-150

-9
70
100
108

162
325
487

16.67%
502
382
185

-105
-490
-962
-1,504

16.67%
-657
-397
-175

-21
59
88
96

16.67%
-551
-343
-157

-17
63
97

107

0

162
325
487
1,538

25.00%
475
344
137

-157
-540
-1,005
-1,538
658

25.00%
-658
-402
-185

-32
51
85
95

552

25.00%
-552
-346
-163

-26
56
93

106



DAY 2018-07-24
J|ZY 2018-07-23

Al QM M2 0 0 0
Al QB A 0 0 0 %9
Al X4 A 1 0 1 %9
A FHEH M= 5,571 0 5,571
=2 SIEH  AY 45,743 0 45,743 Q|
= x| 2 Aet 53,855 0 53,855 &9

VGUS-EURO STOXXX 50 SEP18

5,571.09

4,178.32

2,785.55

1,392.77

— 0.00

ol
Ao 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

-1,392.77

-2,785.55

-4,178.32

-5,571.09 -

3. MU E &9

~

CE L ETE [ ESS PO L) (EH9): Bt

260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY

VGU8

0
0
EURO STOXXX 50 SEP18 446



ol

7|1¥)

ol
=

4. THYAEO| AIThE A0 AT A(VaR : 99%AZ/4+F,10
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DAY 2018-07-24
J|ZY 2018-07-23

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 18,758 0 18,758 ELY

2. B7|AIHO| 2YRE

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

18,757.90
14,068.43
9,378.95
4,689.48
.un'a
T 000 . . . . . . .
e 000  73.85 14770 2215539540 369.25 44310 51695 590.80
4,689.48
9,378.95
114,068.43
18,757.90 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N90( 2018-09 T AT 200K| =42 1,496
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1496  -1496  -149  -149  -1496 -1,496 -1,496
-5.33% -998 -998 -998 -998 -998 -998 -998
-2.67% -499 -499 -499 -499 -499 -499 -499
0% 0 0 0 0 0 0 0
2.67% 499 499 499 499 499 499 499
5.33% 998 998 998 998 998 998 998

8.00% 1,496 1,496 1,496 1,496 1,496 1,496 1,496



7|1¥)

ol
=

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



DAY 2018-07-24
J|ZY 2018-07-23

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%

{2l CH &
his 7/tE5d 0 0 0 ALy
= 7153 1,477 0 1,477 ZHy
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
1,477.00
1,107.75
738.50
369.25
3
T 000 . . . . . :
?{5 0.00 73.85 147.70 221.55 29540 369.25 443.10 516.95 590.80
-369.25
-738.50
-1,107.75
-1,477.00 -

-25.00%
-118
-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

79

118

118

8.33%
-118
-79
-39

39
79
118

16.67%
-118
-79

-39

0

39

79

118

118



ol

7|1¥)

ol
=

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



DAY 2018-07-24
J|ZY 2018-07-23

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,216 0 2,216 HU

2. B7|AIHO| 2YRE

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

1,661.63
1,107.75
553.88
=
T 000 . . . . : . :
e 0.00  73.85 147.70 22155 39540 369.25 443.10 516.95 590.80
553.88
1,107.75
1,661.63
2,215.50 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410IN9O( 2018-09 TAL|200K| %A & 177
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -177 177 177 177 177 177 -177
-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% 177 177 177 177 177 177 177



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-07-24
J|ZY 2018-07-23

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,769 0 1769 LA

2. B7|AIHO| 2YRE

KR4111N80006-2018-08 AHMMXP7|H M E

1,768.90
1,326.68
884.45
44223
=
T 000 . . : . . . :
e 0.00 11,637.5023,275.0034,912.5046,550.0058,187.5069,825.0081,462.5093,100.00
44223
-884.45
11,326.68
11,768.90 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
KRA11INSO( 2018-08 AHA MK}/l M 2 141
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