2018-08-10
2018-08-09

oll

Al

Ho

KK

7|
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DAY 2018-08-10
J|Z  2018-08-09

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=

1,115.81
836.86
557.91
278.95
=
T 000 . . . . . . .
?{5 0.00 74.39 148.78 223.16 ~297.55 371.94 446.33 520.71 595.10
-278.95
-557.91
-836.86
-1,115.81 -
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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=
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ZA|Y  2018-08-10
J|Z= 2018-08-09

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 1,148

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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ZA|Y  2018-08-10
J|Z= 2018-08-09

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 310

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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o
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DAY 2018-08-10
J|Z  2018-08-09

A7 {7153

o
L QIIEY M

VGUS-EURO STOXXX 50 SEP18

571.93

381.28

190.64

— 0-00 T T T 1 T T T
?{5 0.00 872.50 1,745.00 2,617.50,3,490.00 4,362.50 5,235.00 6,107.50 6,980.00

-190.64

-381.28

-571.93

-762.57 -

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
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DAY 2018-08-10
J|Z  2018-08-09

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1383 0 1,383 FLA

HCQ8-HSCEI Futures Augl8

1,256.94
942.71
628.47
314.24
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,753.75 5,507.50 8,261.25,#1,015.0013,768.7516,522.5019,276.2522,030.00
-314.24
-628.47
-942.71
-1,256.94 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
94.24
62.83
31.41
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,753.75 5,507.50 8,261.25,41,015.0013,768.7516,522.5019,276.2522,030.00
-31.41




-62.83

-94.24
-125.66 -
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 2018-08-10
J|Z  2018-08-09

0K ==(1) =(2) =ZX|M8(1-2)

Al S7tsd 24 0 154,249 -154,249 EtLY
ol S7tsd =M 0 152,119 -152,119 ALy

KR4201N92950-2018-09 &295

32,450.00

24,337.50

16,225.00

8,112.50

— O-OO T T T L T T T
2|'J- 0.00 73.75 147.50 221.25 295.00%_368.75 442.50 516.25 590.00

-8,112.50

-16,225.00

-24,337.50

-32,450.00

KR4201N92976-2018-09 &297.5
119,669.38

89,752.03

59,834.69

29,917.34

— O-OO T T T L T T T 1
%5 0.00 7438 148.75 223.13 297.50\_371.88 446.25 520.63 595.00

-29,917.34




-59,834.69

-89,752.03
-119,669.38
747
3. AlLLZ| Q' 20| PEME (RIS A0 AY) GEETRE)
KR4201N92¢2018-09 =295 2,066
| J|ERtALO| HE N |
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,114 1,068 1,016 960 900 836 770
-5.33% 960 891 819 744 667 589 509
-2.67% 687 601 514 427 339 251 163
0% 271 181 91 0 -91 -181 -272
2.67% -287 -368 -451 -535 -621 -707 -794
5.33% -966 -1,029 -1,096 -1,167 -1,241 -1,317 -1,396
8.00% -1,731 -1,773 -1,822 -1,877 -1,936 -1,999 -2,066
KR4201N92¢€2018-09 =297.5 7,292
J|E= LA HEA

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 3,668 3,523 3,356‘ 3,170‘ 2,967 2,751 2,523
-5.33% 3,209 2,979 2,734 2,477 2,211 1,937 1,656
-2.67% 2,356 2,053 1,746 1,435 1,121 806 488
0% 1,003 668 334 0 -334 -668 -1,002
2.67% -879 -1,193 -1,512 -1,834 -2,158 -2,484 -2,812
5.33% -3,230 -3,485 -3,754 -4,034 -4,323 -4,619 -4,920
8.00% -5,937 -6,117 -6,320 -6,542 -6,779 -7,030 -7,292
4. THYAMZO| A|CH2 A0 A2 (VaR : 99% A2 43,102 7| F) u o)



DAY 2018-08-10
J|Z  2018-08-09

=]
Mt {715 dH M= 0 0 0 ZLy
Mt 27158 =4 0 0 0 ZLy
A 7153 ME 5111 0 5111 ALY
= {7tsd =M 0 11,474 -11,474 LY
2. Q7|A| -l £l ix
HCQ8-HSCEI Futures Augl8
5,110.63
3,832.97
2,555.31
1,277.66
3
fvr 0.00 T T T J T T T
?{5 0.00 2,753.75 5,507.50 8,261.25,41,015.0013,768.7516,522.5019,276.2522,030.00
-1,277.66
-2,555.31
-3,832.97
-5,110.63 -
7tA
OHHIQ8-C110-HSCEI
4,461.73
3,346.30
2,230.87
1,115.43
3
fvr 0.00 T T T , T T T 1
9[, 0.00  2,750.00 5,500.00 8,250.00 11,000.0613,750.0016,500.0019,250.0022,000.00




SH

-1,115.43

-2,230.87

-3,346.30

-4,461.73

1,275.19

956.39

637.59

318.80

-637.59

-956.39

-1,275.19

4,461.73

3,346.30

2,230.87

1,115.43

-1,115.43

-2,230.87

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



-3,346.30 |

4,461.73 -
7424
OHHIQ8-P112-HSCEI
956.39
637.59
318.80
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
1318.80
637.59
1956.39
11,275.19 -

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)



2018-08-10
2018-08-09

2. WI|AHE

3. AL}

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

74
-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%

e
w7

CIPIEES

72 ch o
27153

R

el 7
AQF
— 4

A2}
—

o S TEHE A L YT

=2 ="

2.529E+11 UBCSFXC1 INDEX_2

-25.00%
-1,500
-1,000

-500

0

500

1,000
1,500
2.529E+11

-25.00%
-284

-189

-95

0

95

189

284
2.529E+11

-25.00%
-259
-173

-86
0
86
173
259

-16.67%
-1,500
-1,000

-500
0

500
1,000
1,500

7| Z=Xpeke] HE Y

-8.33%
-1,500
-1,000

-500
0

500
1,000
1,500

UBCSFXC1 INDEX_3

-16.67%
-284
-189

-95
0
95
189
284

0%
-1,500
-1,000

-500
0

500
1,000
1,500

8.33%
-1,500
-1,000

-500

500
1,000
1,500

7| Z=Xpete] HE Y

-8.33%
-284
-189

-95
0
95
189
284

UBCSFXC1 INDEX_7

-16.67%
-259
-173

-86
0
86
173
259

0%
-284
-189

-95

0
95
189
284

8.33%
-284
-189

-95

95
189
284

7| Z=Xpete] HE Y

-8.33%
-259
-173

-86
0
86
173
259

0%
-259
-173

-86

0
86
173
259

8.33%
-259
-173

-86
0
86
173
259

48,200 & 2|

16.67%
-1,500
-1,000

-500
0

500
1,000
1,500

16.67%
-284
-189

-95
0
95
189
284

16.67%
-259
-173

-86
0
86
173
259

25.00%
-284
-189

-95
0
95
189
284
259

25.00%
-259
-173

-86
0
86
173
259



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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

2.529E+11

-25.00%
-480

-320

-160

0

160

320

480
2.529E+11

-25.00%
-648

-432

-216

0

216

432

648
2.529E+11

-25.00%
-486

-324

-162

0

162

324

486
2.529E+11

-25.00%
-243
-162

-81
0
81
162

UBCSFXC1 INDEX_8
7| ZRpAbO] HE N
-16.67% -8.33% 0%
-480 -480 -480
-320 -320 -320
-160 -160 -160
0 0 0
160 160 160
320 320 320
480 480 480
UBCSFXC1 INDEX_11
7| ZRpArO] HE N
-16.67% -8.33% 0%
-648 -648 -648
-432 -432 -432
-216 -216 -216
0 0 0
216 216 216
432 432 432
648 648 648
UBCSFXC1 INDEX_12
7| ZRpArO] HE N
-16.67% -8.33% 0%
-486 -486 -486
-324 -324 -324
-162 -162 -162
0 0 0
162 162 162
324 324 324
486 486 486
UBCSFXC1 INDEX_13
7| ZRpArO] HE N
-16.67% -8.33% 0%
-243 -243 -243
-162 -162 -162
-81 -81 -81
0 0 0
81 81 81
162 162 162
243 243 243

99% 4 2|+ &, 102 7| &)

8.33%
-480
-320
-160

0
160
320
480

8.33%
-648
-432
-216

0
216
432
648

8.33%
-486
-324
-162

0
162
324
486

8.33%
-243
-162

-81
0
81
162
243

16.67%
-480
-320
-160

0
160
320
480

16.67%
-648
-432
-216

0
216
432
648

16.67%
-486
-324
-162

162
324
486

16.67%
-243
-162

-81
0
81
162
243

480

25.00%
-480
-320
-160

0
160
320
480
648

25.00%
-648
-432
-216

0
216
432
648
486

25.00%
-486
-324
-162

0
162
324
486
243

25.00%
-243
-162

-81
0
81
162



| 2018-08-10
e

J|Z  2018-08-09

QEAHEZR(FASH-TYH

74{ef Ch A
Mt {7153 MHdE 0 0 0
M {7153 2% 0 0 0 &9
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME 1,964 0 1,964
= 7t5d ¥ 44,641 0 44,641 T Q|
A FtEH =4 0 14,680 -14,680 EtL|
= INES A2} 52,558 0 52,558 Q)
2. Q7|A| "l £l x
OESXQ8-C3450-EURO STOXX 50 OPT
5,493.64
4,120.23
2,746.82
1,373.41
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
-1,373.41
-2,746.82
-4,120.23
-5,493.64
7t4
OESXQ8-C3475-EURO STOXX 50 OPT
3,688.96
2,766.72

1,844.48




-1,844.48

-2,766.72

-3,688.96

5,493.64

4,120.23

2,746.82

1,373.41

0.00

-1,373.41

2,746.82

-4,120.23

-5,493.64

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

0.

OESXQ8-P3450-EURO STOXX 50

D0  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

3.69

2.77

1.84

0.92

0.00



of 0.00 0.87 1.74 2.61 3.48 4.35 5.22

6.96

<M
-0.92 /
-1.84 /

-2.77

-3.69

VGUS8-EURO STOXXX 50 SEP18

1,472.91 /
981.94

490.97
&l /
il 0.00

of 0.00 872.50 1,745.00 2,617.50,3,490.00 4,362.50 5,235.00 6,107.50 6,980.00

-490.97 /
-981.94

-1,472.91 /

-1,963.88

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)
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J|Z  2018-08-09

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
2 18,894 0 18,894 LY

2. B7|AIHO| 2YRE

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

14,170.82
9,447.21
4,723.61
.un'a
T 000 . . . . . . .
e 000 7439 14878 223.16,-397.55 37194 44633 52071 595.10
4,723.61
9,447.21
114,170.82
118,894.43 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR4101N90( 2018-09 T AT 200K| =42 1,511
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1511  -1511  -1511  -1511  -1511 -1,511 1,511
533%  -1007  -1007  -1007  -1007  -1,007 -1,007 -1,007
-2.67% -504 -504 -504 -504 -504 -504 -504
0% 0 0 0 0 0 0 0
2.67% 504 504 504 504 504 504 504
5.33% 1007 1007 1007 1007 1,007 1,007 1,007

8.00% 1,511 1,511 1,511 1,511 1,511 1,511 1,511
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2018-08-09

ETFADIEY H 2| X| S EF2HH9

ot

3. AU E &9

Mt e = 0 0 0 ZLy
ol F7t5H = 1,488 0 1,488 FLY
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,487.75
1,115.81
743.88
371.94
3
T 000 . . . . : . :
?{5 0.00 7439 148.78 223.16 7297.55 371.94 446.33 520.71 595.10
-371.94
-743.88
-1,115.81
-1,487.75 -

7} -25.00%
-8.00% -119
-5.33% -79
-2.67% -40

0% 0
2.67% 40
5.33% 79
8.00% 119

-16.67%
-119

119

FEHUSE LU Y ZY)

KR4101N90( 2018-09 H A I|200X|

119

119

8.33%
-119

119

16.67%
-119
-79

-40

0

40

79

119

119
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ETFADIE 12| x| 2

H
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w7

2. B7|AIHO| 2YRE

72} ch o
27153

{7152

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

0
2,232

YU
U

2,231.63

1,673.72

1,115.81

557.91

ol 0.00

74.39

148.78 223.16 297.55 371.94 446.33

520.71

595.10

-1,115.81

-1,673.72

-2,231.63 -

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)

-8.33%
-178
-119

-59
0
59
119
178

so| BN
0% 8.33%
-178 -178
-119 -119
-59 -59

0 0

59 59

119 119
178 178

16.67%
-178
-119

-59
0
59
119
178

119
178
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DAY 2018-08-10
J|Z  2018-08-09

AOFEKRX300Q1HIA 13 (FAl-T}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,786 0 1786 ELA

2. B7|AIHO| 2YRE

KR4111N90005-2018-09 AHMMXP7|H M E

1,339.50
893.00
446.50
=
T 000 . . : . . . :
e 0.00  11,750.0023,500.0035,250.0047,000.0058,750.0070,500.0082,250.0094,000.00
446.50
-893.00
-1,339.50
-1,786.00 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
—_
KRA111N90( 2018-09 AHM M X7 & M 2 143
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -143 -143 -143 -143 -143 -143 -143
-5.33% -95 -95 -95 -95 -95 -95 -95
-2.67% -48 -48 48 48 48 48 -48
0% 0 0 0 0 0 0 0
2.67% 48 48 48 48 48 48 48
5.33% 95 95 95 95 95 95 95

8.00% 143 143 143 143 143 143 143
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-08-10
J|Z  2018-08-09

AOFEKRX300Q1H A2 E XSS

e I
I Q5 Ao

= 0 0 0 ELy
= 669 0 669 ZHLY

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

502.12
334.74
167.37
=
T 000 . . . . . . .
?{5 0.00 74.39 148.78 223.16 729755 37194 446.33 520.71 595.10
-167.37
-334.74
-502.12
-669.49 -
7t4
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 54
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -54 -54 -54 -54 -54 -54 -54
-5.33% -36 -36 -36 -36 -36 -36 -36
-2.67% -18 -18 -18 -18 -18 -18 -18
0% 0 0 0 0 0 0 0
2.67% 18 18 18 18 18 18 18
5.33% 36 36 36 36 36 36 36

8.00% 54 54 54 54 54 54 54



ol

7|1¥)

ol
=

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



2018-08-10
2018-08-09

N o

MY >
ne me
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