2018-08-07
2018-08-06

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-08-07
J|Z  2018-08-06

e I
I Q5 Ao

= 0 0 0 ELy
= 1,109 0 1,109 Uy

TR E S

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

1,109.25
831.94
554.63
277.31
.E.l'.]
T 000 . . . . . . .
?{5 0.00 73.95 14790 221.85 295.80 369.75 443.70 517.65 591.60
-277.31
-554.63
-831.94
-1,109.25 -
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  2018-08-07
J|Z=2  2018-08-06

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

482

o

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



ZA|Y  2018-08-07
J|Z=2  2018-08-06

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 294

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
360

o

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



DAY 2018-08-07
J|Z  2018-08-06

A7 {7153

o
L QIIEY M

VGUS-EURO STOXXX 50 SEP18

570.45

380.30

190.15

— 0-00 T T T 1 T T T
?{5 0.00 870.25 1,740.50 2,610.75,3,481.00 4,351.25 5,221.50 6,091.75 6,962.00

-190.15

-380.30

-570.45

-760.60 -

3. A2 £YFRHS HIHE LI (EH9: B2l

VGU8 EURO STOXXX 50 SEP18 61

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

o



DAY 2018-08-07
J|Z  2018-08-06

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

HCQ8-HSCEI Futures Augl8

915.28
610.19
305.09
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,674.00 5,348.00 8,022.00,#0,696.0013,370.0016,044.0018,718.0021,392.00
-305.09
-610.19
-915.28
-1,220.37 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
122.02
91.51
61.01
30.50
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,674.00 5,348.00 8,022.00,10,696.0013,370.0016,044.0018,718.0021,392.00
-30.50




-61.01

-91.51

-122.02 -

3. A|Lt2| 2

H A 0]
=2

HCQ8

FRHSE 2N YZY)

HSCEI Futures Augl8

MHCQ8 MINI H-SHR IDX FU Aug18

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

o



DAY 2018-08-07
J|Z  2018-08-06

Mt FHEH =
ol S7tsd =M 0 727,405 727,405 EfL|

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
or 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

405,846.25

304,384.69

202,923.13

101,461.56

— O-OO T T T L T T T 1
or 0.00 73.75 147.50 221.25 295.00\_368.75 44250 516.25 590.00

-101,461.56




-202,923.13

-304,384.69

-405,846.25

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.

D0 73.75 147.50 221.25 _,295.00 368.75 442,50 516.25 590.00

yd

e

d



-132,750.00 1

3. AlLtE| 2 2o PEHEE & Ao A2 ok gl)
KR4201N82¢ 2018-08 2292.5 3,182

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 653 653 653 653 652 651 649
-5.33% 651 649 645 639 632 623 612
2.67% 581 557 532 506 478 450 420
0% 97 65 33 0 33 67 -101
2.67% -899 -906 915 927 941 957 -975
5.33% 2035  -2036  -2036  -2038  -2,040 2,043 22,048
8.00% 3180  -3180  -3180  -3181  -3181 3,181 13,182
KR4201N82¢ 2018-08 2295 28,637
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 4,199 4,199 4,199 4,198 4,196 4,192 4,184
5.33% 4,195 4187 4172 4,146 4,109 4,058 3,992
2.67% 3,927 3,790 3,629 3,448 3,249 3,034 2,807
0% 1,008 672 336 0 -336 672 -1,009
2.67% 7204 7336 7494 7672 7,870 8,083 8311
533%  -17,787  -17,796  -17,815  -17,845  -17,889 17,948 -18,022
800%  -28611  -28611  -28611  -28613  -28617 128,625 28,637
KR4301N82¢ 2018-08 £292.5 10,260

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
800%  -10260  -10260  -10260  -10260  -10260  -10260  -10,260
-5.33% 6324 6324 6324 6324  -6324 6,324 16,324
2.67% 2395 2402 2412 2425  -2,441 2,461 12,483
0% 101 71 37 0 -39 -80 1122
2.67% 181 181 181 181 180 180 178
5.33% 181 181 181 181 181 181 181
8.00% 181 181 181 181 181 181 181
KR4301N82¢ 2018-08 X295 9,987

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9987  -9987  -9987  -9987  -9,987 -9,987 -9,987
-5.33% 6,445  -6445  -6445  -6445  -6445 6,445 6,445
2.67% 2903  -2904  -2905  -2907  -2911 2,916 2,923
0% 146 97 49 0 49 97 146
2.67% 534 534 533 531 528 523 517



534

534
534

534
534

534 534 534
534 534

534

5.33%
8.00%

534

534

534

7|1¥)

ol
=

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



DAY 2018-08-07
J|Z  2018-08-06

2
Al FtEH M= 0 0 o0&
A 258 84 0 0 0 Zu
A F5H  ME 4,962 0 4,962 HUy
=4 ft5H =M 0 11,545 -11,545 AtLY
2. 2b7| Aol 27 E
HCQ8-HSCEI Futures Augl8
3,721.45
2,480.96
1,240.48
=
fh—fr 0.00 T T T J T T T
?{5 0.00 2,674.00 5,348.00 8,022.00,40,696.0013,370.0016,044.0018,718.0021,392.00
-1,240.48
-2,480.96
-3,721.45
-4,961.93 -
71
OHHIQ8-C110-HSCEI
4,489.32
3,366.99
2,244.66
1,122.33
=
fh—fr 0.00 T T T L T T T 1
ﬁ': 0.00 2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00




SH

-1,122.33

-2,244.66

-3,366.99

-4,489.32

1,283.07

962.30

641.54

320.77

-641.54

-962.30

-1,283.07

4,489.32

3,366.99

2,244.66

1,122.33

-1,122.33

-2,244.66

OHHIQ8-C112-HSCEI

.00  2,800.00 5,600.00 8,400.0011,200.0014,000.0016,800.0019,600.0022,400.00

OHHIQ8-P110-HSCEI

.00  2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00

yd

d



-3,366.99 |

4,489.32 -
7424
OHHIQ8-P112-HSCEI
1,283.07
962.30
641.54
320.77
7
=
T 000 : : : . : .
e 0.00  2,800.00 5,600.00 8,400.0041,200.0014,000.0016,800.0019,600.0022,400.00
320,77
641.54
1962.30
11,283.07 -

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

HCQ8 HSCEI Futures Augl8
OHHIQ8-C1: HSCEI
OHHIQ8-C1: HSCEI
OHHIQ8-P1: HSCEI
OHHIQ8-P1:HSCEI

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



DAY 2018-08-07
J|Z  2018-08-06

T= Hefcha ey
At A n = 0 0 0 &9
7 FtEH =24 0 0 0 &
A {754 |2 48,200 0 48,200 Q|
=4 ft5H =M 0 48,575 -48,575 AtL|

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 1
or 0.00 73.13 14625 219.38 29250 365.63 43875 511.88 585.00




a e e e e e e e
-2,925.00 / yd
-5,850.00 /
-8,775.00
-11,700.00
77
KR4301N82959-2018-08 %295
9,218.75
6,914.06
4,609.38
2,304.69
=
;E 0-00 T T T T T T 1
%5 0.00 73.75 147.50 221%.00 368.75 442,50 516.25 590.00
-2,304.69 /
-4,609.38 /
-6,914.06
-9,218.75
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX 2 1,503
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,503 -1,503 -1,503 -1,503 -1,503 -1,503 -1,503
-533% -1,002 -1,002 -1,002 -1,002 -1,002 -1,002 -1,002
267% -501 -501 -501 -501 -501 -501 -501
0% 0 0 0 0 0 0 0
267% 501 501 501 501 501 501 501
5.33% 1,002 1,002 1,002 1,002 1,002 1,002 1,002
8.00% 1,503 1,503 1,503 1,503 1,503 1,503 1,503
2.529E+11 UBCSFXC1 INDEX 3 284
7| =Xt HE



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 284 284 284 284 284 284 284
-5.33% -190 -190 -190 -190 -190 -190 -190
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% 190 190 190 190 190 190 190
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 8 481
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 481 481 481 481 481 481 481
-5.33% -321 321 321 321 321 321 321
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% 321 321 321 321 321 321 321
8.00% 481 481 481 481 481 481 481

2.529E+11 UBCSFXC1 INDEX_11 650
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 650 650 650 650 650 650 650
-5.33% -433 -433 433 433 -433 433 -433
2.67% 217 217 217 217 217 217 217

0% 0 0 0 0 0 0 0
2.67% 217 217 217 217 217 217 217
5.33% 433 433 433 433 433 433 433
8.00% 650 650 650 650 650 650 650

2.529E+11 UBCSFXC1 INDEX_12 488
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 488 488 488 488 488 488 488
-5.33% -325 -325 -325 -325 -325 -325 -325
2.67% 163 -163 163 163 163 163 163



0% 0 0 0 0 0 0 0
2.67% 163 163 163 163 163 163 163
5.33% 325 325 325 325 325 325 325
8.00% 488 488 488 488 488 488 488

2.529E+11 UBCSFXC1 INDEX_13 244

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -244 -244 -244 -244 -244 -244 -244
-5.33% -163 -163 -163 -163 -163 -163 -163
-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% 163 163 163 163 163 163 163
8.00% 244 244 244 244 244 244 244

KR4201N82¢2018-08 =295 1,951

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 286 286 286 286 286 286 285
-5.33% 286 285 284 283 280 276 272
-2.67% 268 258 247 235 221 207 191

0% 69 46 23 0 -23 -46 -69
2.67% -491 -500 -511 -523 -536 -551 -566
5.33% -1,212 -1,213 -1,214 -1,216 -1,219 -1,223 -1,228
8.00% -1,950 -1,950 -1,950 -1,950 -1,950 -1,951 -1,951

KR4301N82¢2018-08 &£292.5 821

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -821 -821 -821 -821 -821 -821 -821
-5.33% -506 -506 -506 -506 -506 -506 -506
-2.67% -192 -192 -193 -194 -195 -197 -199

0% 8 6 3 0 -3 -6 -10
2.67% 14 14 14 14 14 14 14
5.33% 14 14 14 14 14 14 14
8.00% 14 14 14 14 14 14 14

KR4301N82¢2018-08 %295 694

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -694 -694 -694 -694 -694 -694 -694
-5.33% -448 -448 -448 -448 -448 -448 -448
-2.67% -202 -202 -202 -202 -202 -202 -203

0% 10 7 3 0 -3 -7 -10
2.67% 37 37 37 37 37 36 36
5.33% 37 37 37 37 37 37 37
8.00% 37 37 37 37 37 37 37



7|1¥)

ol
=

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



| 2018-08-07
e

J|Z  2018-08-06

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 | 3,161 0 3,161
A4 S A 44,818 0 44,818 Xt Q|
A FtEH =4 0 16,670 -16,670 EtL|
=7 x| 4 A 52,766 0 52,766 &t
2. B7|AIHO| 2YRE
OESXQ8-C3450-EURO STOXX 50 OPT
6,232.71
4,674.53
3,116.36
1,558.18
0.00 T T T L, T T T
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
-1,558.18
-3,116.36
-4,674.53
-6,232.71
7%
OESXQ8-C3475-EURO STOXX 50 OPT
4,200.31
3,150.23

2,100.15




1,050.08

-1,050.08

-2,100.15

-3,150.23

-4,200.31

6,232.71

4,674.53

3,116.36

1,558.18

-1,558.18

-3,116.36

-4,674.53

-6,232.71

.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00

OESXQ8-P3450-EURO STOXX 50

.00  862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

OESXQ8-P3475-EURO STOXX 50

4.20

3.15

2.10

1.05

0.00




of 0.00 0.87 1.74 2.61 3.48 4.35 5.22

6.96

A
-1.05 /
-2.10 /

3.15

-4.20

VGUS8-EURO STOXXX 50 SEP18

3,161.06

2,370.80 /

1,580.53 /
790.27

= /

=]

1 0.00

of 0.00 870.25 1,740.50 2,610.75,3,481.00 4,351.25 5,221.50 6,091.75 6,962.00

-790.27 /
-1,580.53

-2,370.80 /

-3,161.06

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



1,024



DAY 2018-08-07
J|Z  2018-08-06

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 18,783 0 18,783 ELY

2. B7|AIHO| 2YRE

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

14,087.48
9,391.65
4,695.83
=
il 0.00 . . : . : . .
e 0.00 7395 147.90 221.85 39580 369.75 443.70 517.65 591.60
4,695.83
9,391.65
114,087.48
118,783.30 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410IN9O( 2018-09 TAL|200K| %A & 1,500
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1500  -1,500  -1500  -1500  -1,500 -1,500 -1,500
-5.33% 1,000 -1,000  -1000  -1000  -1,000 -1,000 -1,000
-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% 1,000 1,000 1,000 1,000 1,000 1,000 1,000

8.00% 1,500 1,500 1,500 1,500 1,500 1,500 1,500



7|1¥)

ol
=

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



DAY 2018-08-07
J|Z  2018-08-06

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 1,479 0 1,479 ZHY
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
1,479.00
1,109.25
739.50
369.75
3
T 000 . . . . . :
?{5 0.00 73.95 147.90 221.85 295.80 369.75 443.70 517.65 591.60
-369.75
-739.50
-1,109.25
-1,479.00 -

-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 2018-08-07
J|Z  2018-08-06

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,219 0 2,219 HU

2. B7|AIHO| 2YRE

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

2,218.50
1,663.88
1,109.25
554.63
&l
T 000 . . . . . . .
e 000 7395 147.90 22185 9580 369.75 44370 517.65 591.60
554.63
11,109.25
-1,663.88
2,218.550 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N90( 2018-09 T AT 200K| =42 177
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