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DAY 2018-08-09
J|Z  2018-08-08

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=

1,116.38
837.28
558.19
279.09
=
T 000 . . . . . . .
?{5 0.00 74.43 148.85 223.28 ~297.70 372.13 446.55 520.98 595.40
-279.09
-558.19
-837.28
-1,116.38 -
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
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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 301
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DAY 2018-08-09
J|Z  2018-08-08

e {7153 |
= QIIEY M

VGUS-EURO STOXXX 50 SEP18

574.64

383.09

191.55

— 0-00 T T T 1 T T T
?{5 0.00 876.50 1,753.00 2,629.50,3,506.00 4,382.50 5,259.00 6,135.50 7,012.00

-191.55

-383.09

-574.64

-766.18 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGU8 EURO STOXXX 50 SEP18 61

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t
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DAY 2018-08-09
J|Z  2018-08-08

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,366 0 1,366 ZLY

HCQ8-HSCEI Futures Augl8

931.33
620.88
310.44
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,720.50 5,441.00 8,161.50,#0,882.0013,602.5016,323.0019,043.5021,764.00
-310.44
-620.88
-931.33
-1,241.77 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
93.11
62.07
31.04
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,720.50 5,441.00 8,161.50,10,882.0013,602.5016,323.0019,043.5021,764.00
-31.04




-62.07

-93.11
-124.14 -
7}
3. A2 £ FXRHSE &M ZY) GEEERE)
HCQ8 HSCEI Futures Augl8 99
MHCQ8 MINI H-SHR IDX FU Augl18 10
4. oY E| A& MY S H(VaR : 99% 42| +=F, 10U 7| &) (THel: =y 2k3)

100



DAY 2018-08-09
J|Z  2018-08-08

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. AILE| 9 £ TAHS (HThE A4 3 ) 43t 2l)
KR4201N82¢ 2018-08 2292.5 3418

7| EXHARO| HEA
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 723 723 723 723 723 723 723
-5.33% 723 723 723 722 722 721 719
2.67% 688 676 662 648 632 617 600
0% 27 19 10 0 11 24 37
2.67% 1112 1112 -1112 <1112 -1,113 1,113 1,114
5.33% 2265  -2265  -2265  -2265  -2,265 2,265 12,265
8.00% 3418  -3418  -3418  -3418  -3418 3418 13418
KR4201N82¢ 2018-08 2295 31,588
| 7| Z XS] HIEA |
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 4128 4128 4128 4,128 4,128 4128 4,128
-5.33% 4128 4128 4128 4128 4127 4124 4,120
2.67% 4,072 4,030 3,975 3,907 3,827 3,737 3,637
0% 485 329 167 0 171 345 521
2.67% 9,785  -9787  -9792  -9802  -9,817 9,838 9,867
533%  -20686  -20,686  -20,686  -20,686  -20,686  -20,686  -20,687
800%  -31588  -31,588  -31,588  -31,588  -31,588 31,588 -31,588
KR4301N82¢ 2018-08 £292.5 9,542

7| ZEAf4LS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9542  -9542  -9542  -9542  -9,542 9,542 9,542
-5.33% 5579  -5579  -5579  -5579  -5579 5,579 5,579
2.67% 1619  -1621  -1625  -1630  -1,637 1,645 1,655
0% 1 1 1 0 1 4 7
2.67% 2 2 2 2 2 2
5.33% 2 2 2 2 2
8.00% 2 2 2 2 2
KR4301N82¢ 2018-08 X295 9,667

7| ZEAf4tS] B =
7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 9,667  -9667  -9667  -9667  -9,667 9,667 9,667
-5.33% 6101  -6101  -6101  -6101  -6101 6,101 6,101
2.67% 2534 2534  -2534  -2535  -2,535 2,535 2,536
0% 32 24 13 0 14 30 47
2.67% 47 47 47 47 47 47 47



47 47 47 47 47 47 47
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2018-08-08

N o

MY >
ne me

2
Al FtEH M= 0 0 o0&
AR St M 0 0 0 T
A F5H  ME 5,049 0 5,049 ZLy
=4 27158 24 0 11,501 -11,501 AkLY
2. 97| N He| 297
HCQ8-HSCEI Futures Augl8
3,786.69
2,524.46
1,262.23
=
fh—fr 0.00 T T T J T T T
?{5 0.00 2,720.50 5,441.00 8,161.50,40,882.0013,602.5016,323.0019,043.5021,764.00
-1,262.23
-2,524.46
-3,786.69
-5,048.92 -
7t
OHHIQ8-C110-HSCEI
4,472.39
3,354.29
2,236.20
1,118.10
=
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

-1,118.10

-2,236.20

-3,354.29

-4,472.39

1,278.23

958.68

639.12

319.56

-639.12

-958.68

-1,278.23

4,472.39

3,354.29

2,236.20

1,118.10

-1,118.10

-2,236.20

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




-3,354.29 |

4,472.39 -
7424
OHHIQ8-P112-HSCEI
958.68
639.12
319.56
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
319.56
639.12
1958.68
1,278.23 -

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 2018-08-09
J|Z  2018-08-08

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 1,500
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,500 -1,500 -1,500 -1,500 -1,500 -1,500 -1,500
-533% -1,000 -1,000 -1,000 -1,000 -1,000 -1,000 -1,000
267% -500 -500 -500 -500 -500 -500 -500
0% 0 0 0 0 0 0 0
267% 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
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% -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% -324 324 1324 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% 487 487 487 487 487 487 487

2.529E+11 UBCSFXC1 INDEX_13 243

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 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

KR4201N82¢2018-08 =295 2,153

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 281 281 281 281 281 281 281
-5.33% 281 281 281 281 281 281 281
-2.67% 277 275 271 266 261 255 248

0% 33 22 11 0 -12 -23 -36
2.67% -667 -667 -667 -668 -669 -670 -672
5.33% -1,410 -1,410 -1,410 -1,410 -1,410 -1,410 -1,410
8.00% -2,153 -2,153 -2,153 -2,153 -2,153 -2,153 -2,153

KR4301N82¢2018-08 %£292.5 763

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -763 -763 -763 -763 -763 -763 -763
-5.33% -446 -446 -446 -446 -446 -446 -446
-2.67% -130 -130 -130 -130 -131 -132 -132

0% 0 0 0 0 0 0 -1
2.67% 0 0 0 0 0 0
5.33% 0 0 0 0 0 0
8.00% 0 0 0 0 0 0 0

KR4301N82¢2018-08 %295 671

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -671 -671 -671 -671 -671 -671 -671
-5.33% -424 -424 -424 -424 -424 -424 -424
-2.67% -176 -176 -176 -176 -176 -176 -176

0% 2 2 1 0 -1 -2 -3
2.67% 3 3 3 3
5.33% 3 3 3 3
8.00% 3 3 3 3
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| 2018-08-09
e

J|Z  2018-08-08

QEAHEZR(FASH-TYH

7{efCH &
Mot {7tsd M= 0 0 0
A 15 ~g 0 0 0 &
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME 1973 0 1,973
A4 S A 44,873 0 44,873 xtQ|
A FtEH =4 0 14,756 -14,756 EtL|
= NES A9 52,830 0 52,830 & Q)
2. QH7|A| ™ol &9 x
OESXQ8-C3450-EURO STOXX 50 OPT
5,522.07
4,141.55
2,761.03
1,380.52
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
-1,380.52
-2,761.03
-4,141.55
-5,522.07
74
OESXQ8-C3475-EURO STOXX 50 OPT
3,708.05
2,781.04

1,854.03




-927.01

-1,854.03

-2,781.04

-3,708.05

4,141.55

2,761.03

1,380.52

-1,380.52

-2,761.03

-4,141.55

-5,522.07

.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

3.71

2.78

1.85

0.93

0.00



A

of 0.00 0.87 1.74 2.61 3.48 4.35 5.22

6.96

-0.93 /
-1.85 /
-2.78

-3.71
74
VGUS-EURO STOXXX 50 SEP18
1,973.35 /
1,480.01

986.67 /

493.34
&l /
il 0.00

T

of 0.00 876.50 1,753.00 2,629.50,3,506.00 4,382.50 5,259.00 6,135.50 7,012.00

-493.34 /
-986.67

-1,480.01 /

-1,973.35

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
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DAY 2018-08-09
J|Z  2018-08-08

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
2 18,904 0 18,904 Ly

2. B7|AIHO| 2YRE

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

18,903.95
14,177.96
9,451.98
4,725.99
&l
T 000 . . . . . . .
e 000 7443 148585 22328 -397.70 37213 44655 52098 595.40
4,725.99
0,451.98
114,177.96
-18,903.95 -
7424
3. ALZI SR EHE Mol Aol (ero et
— 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%  -1006  -1006  -1006  -1006  -1006 -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% 1006 1006 1006 1006 1,006 1,006 1,006

8.00% 1,510 1,510 1,510 1,510 1,510 1,510 1,510
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2018-08-09
2018-08-08

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=
1,488.50
1,116.38
744.25
372.13
3
T 000 . . . . : . :
?{5 0.00 74.43  148.85 223.28 7297.70 372.13 446.55 520.98 595.40
-372.13
-744.25
-1,116.38
-1,488.50 -
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%
-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
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-08-09
J|Z  2018-08-08

ETFADIE 12| x| 2

H
ra

e
w7

2. B7|AIHO| 2YRE

72} ch o
27153

{7152

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

0
2,233

YU

L

2,232.75

1,674.56

1,116.38

558.19

ol 0.00

74.43

148.85 223.28 297.70 372.13 446.55

520.98

595.40

-1,116.38

-1,674.56

-2,232.75 -

3. ALIE|2E &9

8.00%

7} -25.00%
-8.00% -178
-5.33% -119
-2.67% -59

0% 0
2.67% 59
5.33% 119

178

TZEHS (X HEA

-16.67%
-178
-119

-59
0
59
119
178

A3 o)
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