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2018-07-26

oll

Al
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7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%
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DAY 2018-07-27
J|ZY  2018-07-26

e I
I Q5 Ao

= 0 0 0 ELy
= 1,116 0 1116 U

TR E S

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

1,115.63
836.72
557.81
278.91
.E.l'.]
T 000 . . . . . . .
?{5 0.00 74.38 148.75 223.13 ~297.50 371.88 446.25 520.63 595.00
-278.91
-557.81
-836.72
-1,115.63 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I aq
KR4101N90( 2018-09 FAIL|200X| M= 89
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -89 -89 -89 -89 -89 -89 -89
-5.33% -59 -59 -59 -59 -59 -59 -59
-2.67% -30 -30 -30 -30 -30 -30 -30
0% 0 0 0 0 0 0 0
2.67% 30 30 30 30 30 30 30
5.33% 59 59 59 59 59 59 59

8.00% 89 89 89 89 89 89 89



ol

7|1¥)

ol
=

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



ZA|Y  2018-07-27
7|=2  2018-07-26

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 1,145

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

485

o

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



ZA|Y  2018-07-27
7|=2  2018-07-26

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. ALEI2E 29 P EHS @ 2 LY TY) (EH9: 4Bt
SWCSI5000C £13+HCSI5000(| 21S180608 329

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
398

o

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



DAY 2018-07-27
J|ZY  2018-07-26

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18
755.58

566.68

377.79

188.89

— 0-00 T T T 1 T T T
?{5 0.00 864.50 1,729.00 2,593.50,3,458.00 4,322.50 5,187.00 6,051.50 6,916.00

-188.89

-377.79

-566.68

-755.58 -

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 2018-07-27
J|ZY  2018-07-26

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1384 0 1,384 FLY

HCQ8-HSCEI Futures Augl8

943.65
629.10
314.55
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,756.50 5,513.00 8,269.50,#1,026.0013,782.5016,539.0019,295.5022,052.00
-314.55
-629.10
-943.65
-1,258.20 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
125.78
94.34
62.89
31.45
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,756.50 5,513.00 8,269.50,41,026.0013,782.5016,539.0019,295.5022,052.00
-31.45




-62.89

-94.34
-125.78 -
713
3. A2 £ FXRHSE &M ZY) GEEERE)
HCQ8 HSCEI Futures Augl8 101
MHCQ8 MINI H-SHR IDX FU Augl18 10
4. THEAHE 0| Z|C|2 MO AFH(VaR : 99%ME|4F,1027|F) (Ehgl: e atel)

101



DAY 2018-07-27
J|ZY  2018-07-26

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. AUt ST ZHEEIHEH0 ST H)
KR4201N82¢ 2018-08 Z292.5

KR4201N82¢ 2018-08 =295

-16.67%
1,246
1,097

753
151
-696
-1,711
-2,814

-16.67%
9,982
8,952
6,361
1,477

-5,809
-14,934
-25,110

7| Z=Xpete] HEd

-8.33%
1,218
1,042

678
76
-751
-1,742
-2,828

0% 8.33%

1,185 1,148
985 924
602 526

0 -76

-810 -872
-1,779 -1,820
-2,846 -2,869

7| Z=Xpete] HE Y

-8.33%
9,779
8,511
5,689

739
-6,408
-15,302
-25,284

KR4301N82¢2018-08 %£292.5

KR4301N82¢2018-08 %295

7} -25.00%
-8.00% 1,269
-5.33% 1,148
-2.67% 828

0% 225
2.67% -645
5.33% -1,686
8.00% -2,805

7} -25.00%
-8.00% 10,136
-5.33% 9,347
-2.67% 7,020

0% 2,214
2.67% -5,240
533%  -14,622
8.00%  -24,984

7}z -25.00%
-8.00% -8,994
-5.33% -5,057
-2.67% -1,539

0% 300
2.67% 636
5.33% 652
8.00% 653

7} -25.00%
-8.00% -8,834
-5.33% -5,278
-2.67% -1,900

0% 327
2.67% 925

-16.67%
-8,994
-5,076
-1,644

205
620
652
653

-16.67%
-8,834
-5,285
-1,968

219
894

0% 8.33%

9,529 9,235
8,032 7,521
5,006 4,316

0 -740
-7,030 -7,672
-15,717 -16,174
-25,508 -25,779

7| Z=Xpete] HE Y

-8.33%
-8,996
-5,102
-1,752

104
597
650
653

0% 8.33%

-8,998 -9,003
-5,135 -5,176
-1,862 -1,975
0 -107

565 527
647 641
652 652

7| Z=Xpete] HEd

-8.33%
-8,834
-5,296
-2,042

110
854

0% 8.33%

-8,835 -8,837
-5,312 -5,334
-2,122 -2,206
0 -110

807 753

16.67%
1,107
862
449
-153
-936
-1,865
-2,896

16.67%
8,901
6,984
3,620
-1,481
-8,328
-16,665

-26,093

16.67%
-9,011
-5,224
-2,089

-217
481
633
651

16.67%
-8,840
-5,362
-2,293

-221
692

-229
-1,001
-1,914
-2,928
26,448

25.00%
8,532
6,426
2,919

-2,222
-8,996

-17,186

-26,448
9,021

25.00%
-9,021
-5,278
-2,204

-329
429
620
650

8,846

25.00%
-8,846
-5,395
-2,384

-333
627



913
965

932
969

969 965 958 947
972 971

972

971
972

5.33%
8.00%

971

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 9% 4+F,10



DAY 2018-07-27
J|ZY  2018-07-26

32

'FIL
7 87
A
2l

0 0 0 ALK
0 0 ELK
4,960 0 4,960 ZLf
0 11,003 -11,003 EtLY

rz Mo r> mo
o

I 4r = >
oo rx oo rx

2. 7N He| &

12
|
P

HCN8-HSCEI Futures Jull8

4,960.15

3,720.11

2,480.07

1,240.04

of 0.00 2,752.50 5,505.00 8,257.50,41,010.0013,762.5016,515.0019,267.5022,020.00

-1,240.04

-2,480.07

-3,720.11

-4,960.15 -

OHHIN8-C108-HSCEI

2,772.92

1,848.61

924.31

= 0.00 . -
or 0.00 2,700.00 5,400.00 8,100.0010,800.0013,500.0016,200.0018,900.0021,600.00




r

-924.31

-1,848.61

-2,772.92

-3,697.23

1,353.30

902.20

451.10

-451.10

-902.20

-1,353.30

-1,804.40

2,772.92

1,848.61

924.31

-924.31

-1,848.61

OHHIN8-C110-HSCEI

.00  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




-2,772.92 |

13,697.23 -
7424
OHHINS-P110-HSCEI
1,353.30
902.20
451.10
7
=
T 000 : : : . : .
e 0.00  2,750.00 5,500.00 8,250.0041,000.0013,750.0016,500.0019,250.0022,000.00
451.10
1902.20
11,353.30
11,804.40 -

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)

296
144



DAY 2018-07-27
J|ZY  2018-07-26

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) (Tt .2 atJ)
2.529E+11 UBCSFXC1 INDEX_2 1,496
Azl E s
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1496 -1496  -1496  -1496  -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
2.529E+11 UBCSFXC1 INDEX_3 283

7|Z=Rtel MiEd



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

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

2.529E+11 UBCSFXC1 INDEX_7 259
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 259 259 -259 259 259 259 -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 |

7474 2500% -1667%  -8.33% 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_11 647
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 647 647 647 647 647 647 647
-5.33% -431 431 431 431 431 431 431
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% 431 431 431 431 431 431 431
8.00% 647 647 647 647 647 647 647

2.529E+11 UBCSFXC1 INDEX_12 485
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 485 485 485 485 485 485 485
-5.33% -324 324 1324 324 324 324 324
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
324
485

0
162
324
485

0
162
324
485

KR4201N82¢ 2018-08 =295

-25.00%
629

580

436

137
-325
-908
-1,551

-16.67%
620

556

395

92

-361
-927
-1,558

7| =Rl HE

-8.33%
607
528
353

46
-398
-950

-1,569

KR4301N82¢2018-08 %£292.5

-25.00%
-630
-354
-108

21
45
46
46

-16.67%
-630
-355
-115

14
43
46
46

7| Z=Xpeke] HEd

-8.33%
-630
-357
-123

7
42
46
46

KR4301N82¢2018-08 %295

-25.00%
-540
-323
-116

20
57
59

-16.67%
-540
-323
-120

13
55
59
59

ESN SIS

-8.33%
-540
-324
-125

7
52
59
59

0
162
324
485

0%
591
498
311

0

-436
-976
-1,583

0%
-630
-359
-130

0
40
45
46

0%
-540
-325
-130

0
49
59
59

1 99%ME|FFE, 10| FE)

162
324
485

8.33%
573
467
268
-46

-476

-1,004

-1,600

8.33%
-630
-362
-138

37
45
46

8.33%
-540
-326
-135

46
58
59

162
324
485

16.67%
552
433
225
-92

-517
-1,034
-1,620

16.67%
-631
-366
-146

-15
34
44
46

16.67%
-540
-328
-140

-14
42
57
59

0

162
324
485
1,642

25.00%
530
399
181

-138
-558
-1,067
-1,642
631

25.00%
-631
-369
-154

-23
30
43
45

541

25.00%
-541
-330
-146

-20
38
56



DAY 2018-07-27
J|ZY  2018-07-26

QEAHEZR(FASH-TYH

7 2 CH &

M StsdH M= 0 0 0
M7 QIEH g 0 0 0 Fel
M7 Q158 8N 0 0 0 B
Al NES At 0 0 0 g2l
= Qs ME | 3,936 0 3,936
A4 S A 45,289 0 45,289 XtQ|
A FtEH =4 0 18,162 -18,162 EtL|
=7 x| Agt 53,320 0 53,320 &t
2. B7|AIHO| 2YRE
OESXQ8-C3450-EURO STOXX 50 OPT
6,796.85
5,097.63
3,398.42
1,699.21
o
f‘-‘r 0.00 T T T L, T T T
2{5 0.00 862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00
-1,699.21
-3,398.42
-5,097.63
-6,796.85
7%
OESXQ8-C3475-EURO STOXX 50 OPT
4,564.07
3,423.05

2,282.03




1,141.02

0.00 T T T T T T
0.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00
-1,141.02 \
-2,282.03 \
-3,423.05
-4,564.07
7+4
OESXQ8-P3450-EURO STOXX 50

5,097.63

3,398.42

1,699.21

0.00 T T T T T T 1
0.00 862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-1,699.21 /

-3,398.42 /

-5,097.63

-6,796.85

7+4
OESXQ8-P3475-EURO STOXX 50

4.56

3.42

2.28

1.14

0.00 T T T D 4l T T T 1




?{5 0.00 0.87 1.74 2.61 3.48 4.35 5.22 6.09 6.96
-1.14 /
-2.28 /

-3.42

-4.56

VGUS8-EURO STOXXX 50 SEP18

2,952.21 /
1,968.14 /
984.07
Z /
=
;E 0.00 T T T T T T 1
ol 0.00 864.50 1,729.00 2,593.50,3,458.00 4,322.50 5,187.00 6,051.50 6,916.00
-984.07 /
-1,968.14 /
-2,952.21

-3,936.28
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) (Etgl:uTrgl)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 11
260105SQPXSG EURO Covered CALL STRATEGY 9
OESXQ8-C3¢EURO STOXX 50 OPT 544
OESXQ8-C3<EURO STOXX 50 OPT 365
OESXQ8-P3<EURO STOXX 50 544
OESXQ8-P3<4EURO STOXX 50 04
VGU8 EURO STOXXX 50 SEP18 315

4. TPYAEO| A|ThE MO 4 (VaR : 99% 2|4 F,1027|F) GEEE

o



1,116



DAY 2018-07-27
J|ZY  2018-07-26

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 18,891 0 18,891 ALY

2. B7|AIHO| 2YRE

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

14,168.44
9,445.63
4,722.81
=
il 0.00 . . : . : . .
e 0.00 7438 148.75 22313 39750 371.88 446.25 520.63 595.00
4,722.81
9,445.63
14,168.44
118,891.25 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410IN9O( 2018-09 TAL|200K| %A & 1,509
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1509  -1,509  -1509  -1,509  -1,509 -1,509 -1,509
-5.33% 1,006  -1,006  -1006  -1006  -1,006 -1,006 -1,006
-2.67% -503 -503 -503 -503 -503 -503 -503
0% 0 0 0 0 0 0 0
2.67% 503 503 503 503 503 503 503
5.33% 1,006 1,006 1,006 1,006 1,006 1,006 1,006

8.00% 1,509 1,509 1,509 1,509 1,509 1,509 1,509



7|1¥)

ol
=

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



2018-07-27
2018-07-26

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,488 0 1,488 FLY
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,487.50
1,115.63
743.75
371.88
3
T 000 . . . . : . :
?{5 0.00 74.38  148.75 223.13 297.50 371.88 446.25 520.63 595.00
-371.88
-743.75
-1,115.63
-1,487.50 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ qqal
KR4101N90(2018-09 I A L|200K|=M = 119
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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