2018-07-31

oll

Al

Ho

2018-07-30

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-07-31
J|Z 2018-07-30

e I
I Q5 Ao

= 0 0 0 ELy
= 1,117 0 1117 &y

TR E S

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

1,116.75
837.56
558.38
279.19
=
T 000 . . . . . . .
?{5 0.00 74.45 14890 223.35 297.80 372.25 446.70 521.15 595.60
-279.19
-558.38
-837.56
-1,116.75 -
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  2018-07-31
7|=2  2018-07-30

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 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2S180523 1,142

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

483

o

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



ZA|Y  2018-07-31
7|=2  2018-07-30

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 322

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
388

o

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



DAY 2018-07-31
J|Z 2018-07-30

e {7153 |
= QIIEY M

VGUS-EURO STOXXX 50 SEP18
770.18

577.63

385.09

192.54

— 0-00 T T T 1 T T T
or 0.00 881.00 1,762.00 2,643.00,3,524.00 4,405.00 5,286.00 6,167.00 7,048.00

A
-192.54

-385.09

-577.63

-770.18 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGU8 EURO STOXXX 50 SEP18 62

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

o



DAY 2018-07-31
J|Z 2018-07-30

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,389 0 1,389 FLA

HCQ8-HSCEI Futures Augl8

1,262.88
947.16
631.44
315.72
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,766.75 5,533.50 8,300.25,#1,067.0013,833.7516,600.5019,367.2522,134.00
-315.72
-631.44
-947.16
-1,262.88 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
94.69
63.13
31.56
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,766.75 5,533.50 8,300.25,41,067.0013,833.7516,600.5019,367.2522,134.00
-31.56




-63.13

-94.69
-126.25 -
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 2018-07-31
J|Z 2018-07-30

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

VILEEESIEE TETe RSV INELT) (EH9: 2ot el)
KR4201N82¢ 2018-08 2292.5 3,026

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 1,172 1,161 1,145 1,125 1,101 1,074 1,043
-5.33% 1,090 1,053 1,013 969 923 874 824
2.67% 802 740 677 614 551 487 424
0% 182 122 62 0 62 125 -188
2.67% 742 776 814 856 -902 -949 -999
5.33% 1,830  -1,842  -1,858  -1878  -1,903 -1,932 -1,964
8.00% 2970  -2973  -2978  -2985  -2,996 -3,009 3,026
KR4201N82¢ 2018-08 2295 27,317
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 9,068 8,998 8,895 8,756 8,583 8,377 8,139
-5.33% 8,590 8,326 8,019 7,676 7,301 6,900 6,476
2.67% 6,635 6,101 5,554 4,996 4,430 3,857 3,279
0% 1,832 1,223 613 0 614 1,229 1,845
2.67% 6071  -6479 6921  -7389  -7,880 8,388 8,911
533%  -15947  -16116  -16330  -16587  -16,382 117,212 17,572
800%  -26585  -26629  -26701  -26,805  -26,942 27,113 27,317
KR4301N82¢ 2018-08 £292.5 9,083

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9,075  -9075  -9075  -9076  -9,077 -9,079 9,083
-5.33% 5120  -5128  -5141  -5159  -5183 5,213 5,247
2.67% 1,509  -1594  -1683  -1774  -1,867 1,962 22,058
0% 219 151 78 0 82 166 254
2.67% 414 409 400 387 369 346 318
5.33% 417 417 417 417 415 413 410
8.00% 417 417 417 417 417 417 417
KR4301N82¢ 2018-08 X295 8,963

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 8961  -8961  -8961  -8961  -896l 8,962 8,963
-5.33% 5396  -5398  -5403  -5410  -5420 5,434 5,453
2.67% 1,951 -2,001  -2057  -2119  -2,184 2,253 2,325
0% 264 177 89 0 -90 181 273
2.67% 693 679 660 635 604 568 526



689
706

697
707

707 707 706 704 701
707 707 707 707

707

5.33%
8.00%

7|1¥)

ol
=

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



DAY 2018-07-31
J|Z 2018-07-30

7 2 CH &

4,975.37

3,731.53

2,487.68

1,243.84

— 0.00

<A

-1,243.84

-2,487.68

-3,731.53

-4,975.37 -

3. AlLtEI2 Y AT EHE @ AU AT A) (Bt

HCQ8 HSCEI Futures Augl8 398

0.

27153

7/t

4,975 0 4,975 &y

HCQ8-HSCEI Futures Augl8

D0  2,766.75 5,53

3.50 8,300.25,41,067.0013,833.7516,600.5019,367.2522,134.00

CH& A0 43 (VaR : 99%AE|5F,1027|F) (EFS):H T

o

o



DAY 2018-07-31
J|Z 2018-07-30

T= Hefohe AHel
M f7t5H 2¥ 0 0 0 A9
At FtEH =24 0 5,198 -5,198 ALY
A {754 |2 45,200 0 45,200 ZtQ|
=4 ft5H =M 0 48,575 -48,575 EtL

2. 7N He| &

12
|
P

KR4201N82951-2018-08 &295

20,742.19

13,828.13

6,914.06

~ 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

-6,914.06

-13,828.13

-20,742.19

-27,656.25

KR4301N82926-2018-08 5£292.5

11,700.00

8,775.00

5,850.00

2,925.00

— 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
2,925.00

-5,850.00 //
-8,775.00

-11,700.00
712
KR4301N82959-2018-08 3295
9,218.75
6,914.06
4,609.38
2,304.69
=
ar

— 0-00 T T T T T T 1

?15 000 7375 147.50 221.25 29500 368.75 44250 516.25 590.00
-2,304.69 /

-4,609.38 /

-6,914.06

-9,218.75
77
3. ALE|E &P XHEF (XA 0 4=d) (Tt .2 atJ)
2.529E+11 UBCSFXC1 INDEX_2 1,494
Azl E s
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1494 1494  -1494  -1494  -1494 -1,494 -1,494
-5.33% 996 996 -996 -996 -996 996 -996
-2.67% -498 -498 498 -498 -498 -498 -498
0% 0 0 0 0 0 0 0
2.67% 498 498 498 498 498 498 498
5.33% 996 996 996 996 996 996 996
8.00% 1,494 1,494 1,494 1,494 1,494 1,494 1,494
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% -188 -188 -188 -188 -188 -188 -188
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% 188 188 188 188 188 188 188
8.00% 283 283 283 283 283 283 283

2.529E+11 UBCSFXC1 INDEX_7 258
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 258 2258 258 258 258 258 258
5.33% 172 172 172 172 172 172 172
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% 172 172 172 172 172 172 172
8.00% 258 258 258 258 258 258 258

2.529E+11 UBCSFXC1 INDEX 8 478
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 478 478 478 478 478 478 478
-5.33% -319 -319 -319 -319 -319 -319 -319
2.67% -159 -159 -159 -159 -159 -159 -159

0% 0 0 0 0 0 0 0
2.67% 159 159 159 159 159 159 159
5.33% 319 319 319 319 319 319 319
8.00% 478 478 478 478 478 478 478

2.529E+11 UBCSFXC1 INDEX_11 646
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 646 646 646 646 646 646 646
-5.33% -431 431 431 431 431 431 431
2.67% 215 215 215 215 215 215 215

0% 0 0 0 0 0 0 0
2.67% 215 215 215 215 215 215 215
5.33% 431 431 431 431 431 431 431
8.00% 646 646 646 646 646 646 646

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% -323 -323 -323 -323 -323 -323 -323
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
323
485

0
162
323
485

0
162
323
485

KR4201N82¢ 2018-08 =295

-25.00%
621

588

454

125
-416
-1,092
-1,820

-16.67%
616

570

418

84

-444
-1,103
-1,823

7| =Rl HE

-8.33%
609
549
380

42
-474
-1,118
-1,828

KR4301N82¢2018-08 %£292.5

-25.00%
-726
-410
-121

17
33
33
33

-16.67%
-726
-410
-128

12
33
33
33

7| Z=Xpeke] HEd

-8.33%
-726
-411
-135

6
32
33
33

KR4301N82¢2018-08 %295

-25.00%
-622
-375
-136

18
48
49

-16.67%
622
-375
-139

12
47
49
49

ESN SIS

-8.33%
-622
-375
-143

6
46
49
49

0
162
323
485

0%
599
525
342

0

-506
-1,135
-1,835

0%
-726
-413
-142

0
31
33
33

0%
622
-376
-147

0
44
49
49

1 99%ME|FFE, 10| FE)

162
323
485

8.33%
588
500
303
-42

-539

-1,156

-1,844

8.33%
-726
-415
-149

-7
30
33
33

8.33%
-622
-376
-152

-6
42
49
49

162
323
485

16.67%
573
472
264

-84
-574
-1,178
-1,856

16.67%
-726
-417
-157

-13
28
33
33

16.67%
-622
-377
-156

-13
39
48
49

0

162
323
485
1,870

25.00%
557
443
224

-126
-610
-1,203
-1,870
727

25.00%
=727
-420
-165

-20
25
33
33

622

25.00%
-622
-379
-161

-19
37
48



DAY 2018-07-31
J|Z 2018-07-30

QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
M FtsdH A 0 0 0 %&e
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME 4,013 0 4,013
A4 S A 45,016 0 45,016 XtQ|
A FtEH =4 0 18,053 -18,053 EtL|
= NES A9 52,999 0 52,999 Q|
2. QH7|A| ™ol &9 x
OESXQ8-C3450-EURO STOXX 50 OPT
6,755.96
5,066.97
3,377.98
1,688.99
=
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
-1,688.99
-3,377.98
-5,066.97
-6,755.96
74
OESXQ8-C3475-EURO STOXX 50 OPT
4,536.61
3,402.46

2,268.31




1,134.15

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
-1,134.15 \
-2,268.31 \
-3,402.46
-4,536.61
74
OESXQ8-P3450-EURO STOXX 50

5,066.97

3,377.98

1,688.99

0.00 T T T T T T 1
0.00 86250 1,725.00 2,587.50,3/450.00 4,312.50 5,175.00 6,037.50 6,900.00

-1,688.99 /

-3,377.98 /

-5,066.97

-6,755.96

74
OESXQ8-P3475-EURO STOXX 50

4.54

3.40

227

1.13

O-OO T T T D 4l T T T 1




of 0.00 0.87 1.74 2.61 3.48 4.35 5.22

6.96

<
-1.13 /
227

-3.40 /

-4.54

VGUS8-EURO STOXXX 50 SEP18

3,009.49 /
2,006.33

1,003.16 /
= /
i) 0.00

of 0.00 881.00 1,762.00 2,643.00,3,524.00 4,405.00 5,286.00 6,167.00 7,048.00

-1,003.16 /
-2,006.33

-3,009.49 /

-4,012.66

3. ALE[2E P EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
OESXQ8-C3<EURO STOXX 50 OPT
OESXQ8-C3<EURO STOXX 50 OPT
OESXQ8-P34EURO STOXX 50
OESXQ8-P34EURO STOXX 50
VGU8 EURO STOXXX 50 SEP18

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

FE
4
s
ra
[Ho



1,153



DAY 2018-07-31
J|Z 2018-07-30

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 18,910 0 18,910 ZfLY

2. B7|AIHO| 2YRE

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

18,910.30
14,182.73
9,455.15
4,727.58
.un'a
T 000 . . . . . . .
e 000 7445 14890 223.35,397.80 37225 44670 521.15 595.60
4,727.58
9,455.15
114,182.73
118,910.30 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o= 110
KR4101N90( 2018-09 T AT 200K| =42 1,510
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800%  -1510  -1510  -1510  -1510  -1510 -1,510 -1,510
533%  -1007  -1007  -1007  -1007  -1,007 -1,007 -1,007
-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% 1007 1007 1007 1007 1,007 1,007 1,007

8.00% 1,510 1,510 1,510 1,510 1,510 1,510 1,510



7|1¥)

ol
=

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



2018-07-31
2018-07-30

ETFADIEY H 2| X| S EF2HH9

ot

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,489 0 1,489 FUy
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,489.00
1,116.75
744.50
372.25
3
T 000 . . . . : . :
?{5 0.00 74.45 14890 223.35 297.80 372.25 446.70 521.15 595.60
-372.25
-744.50
-1,116.75
-1,489.00 -
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%
-8.00% -119 -119 -119 -119 -119 -119 -119
-5.33% -79 -79 -79 -79 -79 -79 -79
-2.67% -40 -40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 79 79 79 79 79 79 79
8.00% 119 119 119 119 119 119 119



ol

7|1¥)

ol
=

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



DAY 2018-07-31
J|Z 2018-07-30

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,234 0 2,234 FU

2. B7|AIHO| 2YRE

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

2,233.50
1,675.13
1,116.75
558.38
=
T 000 . . . . : . :
e 0.00 7445 14890 223.35 997.80 372.25 44670 521.15 595.60
558.38
1,116.75
1,675.13
2,233.50 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ 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% -119 -119 -119 -119 -119 -119 -119
-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% 119 119 119 119 119 119 119

8.00% 178 178 178 178 178 178 178



ol

7|1¥)

ol
=

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

135



DAY 2018-07-31
J|Z 2018-07-30

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1771 0 1771 EL

2. B7|AIHO| 2YRE

KR4111N80006-2018-08 AHMMXP7|H M E

1,328.10
885.40
442.70
=
T 000 . . : . . . :
e 0.00  11,650.0023,300.0034,950.0046,600.0058,250.0069,900.0081,550.0093,200.00
44270
885.40
11,328.10
11,770.80 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
—_
KRA11INSO( 2018-08 AHA MK}/l M 2 141
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