2018-08-14
2018-08-13

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-08-14
J|&=  2018-08-13

e I
I Q5 Ao

= 0 0 0 ELy
= 1,090 0 1,090 Zuy

TR E S

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

1,089.56
817.17
544.78
272.39
.E.l'.]
T 000 . . . . . . .
?{5 0.00 72.64 145.28 217.91 ~290.55 363.19 435.83 508.46 581.10
-272.39
-544.78
-817.17
-1,089.56 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 87
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -87 -87 -87 -87 -87 -87 -87
-5.33% -58 -58 -58 -58 -58 -58 -58
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 58 58 58 58 58 58 58

8.00% 87 87 87 87 87 87 87



ol

7|1¥)

ol
=

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



DAY 2018-08-14
J|&=  2018-08-13

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 1,134

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

480

o

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



DAY 2018-08-14
J|&=  2018-08-13

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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000| 2(S180608 309

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
384

o

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



DAY 2018-08-14
J|&=  2018-08-13

A7 {7153

il
A 7red o

VGUS-EURO STOXXX 50 SEP18

560.53

373.69

186.84

— 0-00 T T T 1 T T T
?{5 0.00 855.25 1,710.50 2,565.75,3,421.00 4,276.25 5,131.50 5,986.75 6,842.00

-186.84

-373.69

-560.53

-747.38 -

3. A2 £YFRHS HIHE LI (EH9: B2l

VGUS8 EURO STOXXX 50 SEP18 60

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

o



DAY 2018-08-14
J|&=  2018-08-13

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1351 0 1,351 FLy

HCQ8-HSCEI Futures Augl8

1,228.36
921.27
614.18
307.09
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,692.25 5,384.50 8,076.75,40,769.0013,461.2516,153.5018,845.7521,538.00
-307.09
-614.18
-921.27
-1,228.36 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
92.14
61.43
30.71
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,692.25 5,384.50 8,076.75,10,769.0013,461.2516,153.5018,845.7521,538.00
-30.71




-61.43

-92.14

-122.85 -

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 2018-08-14
J|&=  2018-08-13

e Q5

<2
[=]
A mtsd =i 0 746874  -746,874 MUY

KR4201N92950-2018-09 &295

35,105.00

26,328.75

17,552.50

8,776.25

— O-OO T T T L T T T
or 0.00 73.75 147.50 221.25 295.00%_368.75 442.50 516.25 590.00

-8,776.25

-17,552.50

-26,328.75

-35,105.00

KR4201N92976-2018-09 &297.5

421,855.00

316,391.25

210,927.50

105,463.75

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

-105,463.75




-210,927.50

-316,391.25
-421,855.00
742
KR4301N92974-2018-09 3£297.5
289,913.75
217,435.31
144,956.88
72,478.44
&
;E O-OO T T d T T T 1
2|5 0.00 7438 148.75 223.13 297.50 371.88 446.25 520.63 595.00
-72,478.44
-144,956.88
-217,435.31
-289,913.75 -
742
3. AILE|QE £ RAHE (HTH 2 A0 3 ) (EH9: Bt
KR4201N92¢ 2018-09 2295 1,927
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 802 776 743 704 660 612 559
-5.33% 725 677 623 564 501 434 365
-2.67% 562 490 414 336 255 173 90
0% 272 182 91 0 92 184 -276
267% 170 -264 358 453 547 642 737
5.33% 764 -848 933 1021 -1110 1,199 -1,290
800%  -1485  -1549  -1618  -1691  -1767 -1,846 1,927
KR4201N92¢2018-09 2297.5 21,869
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 8355 8104 7777 7378 6914 6,390 5,814



-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%

7,653
6,078
3,140
-1,536
-8,043
-16,171

-25.00%

-20,745
-13,237
-5,847
876
5,810
8,333
9,150

7,160
5,293
2,107
-2,673
-9,107

-17,026
KR4301N92¢2018-09 %297.5

-16.67%
-20,747
-13,252

-5,943
600
5419
8,045
9,034

6,591 5,957 5,268
4,458 3,583 2,676
1,060 0 -1,069
-3,810 -4,947 -6,084
-10,186 -11,277 -12,376
-17,931 -18,875 -19,849
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-20,750 -20,757 -20,770
-13,280 -13,323 -13,383
-6,066 -6,215 -6,387
307 0 -318
5,028 4,637 4,246
7,739 7,420 7,091
8,888 8,716 8,520

1 99% M E|+F, 10U 7| F)

4,532
1,742
-2,145
-7,221
-13,483
-20,849

16.67%
-20,791
-13,461
-6,580
-645
3,855
6,752
8,303

3,757
788
-3,227
-8,357
-14,596
-21,869
20,821

25.00%
-20,821
-13,557
-6,791
-979
3,464
6,407
8,067



DAY 2018-08-14
J|&=  2018-08-13

2
Al FtEH M= 0 0 o0&
7 FtEH =24 0 0 0 ZHLH
A F5H  ME 4,995 0 4,995 Uy
=4 ft5H =M 0 11,645 -11,645 AtLY
2. 2b7| Aol 27 E
HCQ8-HSCEI Futures Augl8
4,995.09
3,746.32
2,497.55
1,248.77
=
fh—fr 0.00 T T T J T T T
?{5 0.00 2,692.25 5,384.50 8,076.75,40,769.0013,461.2516,153.5018,845.7521,538.00
-1,248.77
-2,497.55
-3,746.32
-4,995.09 -
7+
OHHIQ8-C110-HSCEI
4,528.19
3,396.15
2,264.10
1,132.05
=
fh—fr 0.00 T T T L T T T 1
ﬂ': 0.00 2,750.00 5,500.00 8,250.0011,000.0013,750.0016,500.0019,250.0022,000.00




SH

-1,132.05

-2,264.10

-3,396.15

-4,528.19

1,294.18

970.64

647.09

323.55

-323.55

-647.09

-970.64

-1,294.18

3,396.15

2,264.10

1,132.05

-1,132.05

-2,264.10

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




-3,396.15 |

4,528.19 -
7424
OHHIQ8-P112-HSCEI
1,204.18
970.64
647.09
323.55
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
1323.55
647.09
-970.64
11,294.18 -

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)

362
104



DAY 2018-08-14
J|&=  2018-08-13

T= Hefcha ey
At A n = 0 0 0 &Q|
7 FtEH =24 0 0 0 &
A {754 |2 48,836 0 48,836 Q|
A f7t5H 34 0 49,668 -49,668 LY

2. 7N He| &

12
|
P

KR4201N92976-2018-09 &297.5

28,113.75

21,085.31

14,056.88

7,028.44

~ 0.00 T T T T T T

%5 0.00 7438 148.75 223.13 297.50\_371.88 446.25 520.63 595.00

-7,028.44

-14,056.88

-21,085.31

-28,113.75

KR4301N92958-2018-09 5295

1,770.00

1,327.50

885.00

442.50

— O-OO T T T 1 T T T 1
or 0.00 73.75 147.50 221.25 7295.00 36875 44250 516.25 590.00




@ oo e v e e e o
-442.50 //
-885.00 /
-1,327.50
-1,770.00
77
KR4301N92974-2018-09 %297.5
19,783.75
14,837.81
9,891.88
4,945.94
=
;E 0-00 T T T T T T 1
%5 0.00 74.38 148.75 223%.50 371.88 446.25 520.63 595.00
-4,945.94 /
-9,891.88 /
-14,837.81
-19,783.75
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX_14 3,979
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -3,979 -3,979 -3,979 -3,979 -3,979 -3,979 -3,979
-5.33% -2,653 -2,653 -2,653 -2,653 -2,653 -2,653 -2,653
267% 1,326 -1326  -1326  -1326  -1326 -1,326 1,326
0% 0 0 0 0 0 0 0
267% 1,326 1,326 1,326 1,326 1,326 1,326 1,326
5.33% 2,653 2,653 2,653 2,653 2,653 2,653 2,653
8.00% 3,979 3,979 3,979 3,979 3,979 3,979 3,979
KR4201N92¢ 2018-09 2297.5 1,457
7| =Xt HE



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 557 540 518 492 461 426 387
-5.33% 510 477 439 397 351 302 250
-2.67% 405 353 297 239 178 116 53

0% 209 140 71 0 -71 -143 -215
2.67% -102 -178 -254 -330 -405 -481 -557
5.33% -536 -607 -679 -752 -825 -899 -973
8.00% -1,078 -1,135 -1,195 -1,258 -1,323 -1,389 -1,457

KR4301N92¢2018-09 %295 124
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -124 -124 -124 -124
-5.33% -77 =77 -78 -78 -79 -79 -80
-2.67% -32 -33 -34 -36 -37 -38 -40

0% 6 4 2 0 -2 -4 -7
2.67% 32 30 27 25 23 20 18
5.33% 43 42 40 39 37 35 33
8.00% 46 46 45 44 43 42 41

KR4301N92¢ 2018-09 &£297.5 1,421
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1416 -1,416 -1,416 -1,416 -1,417 -1,419 -1,421
-5.33% -903 -904 -906 -909 -913 -919 -925
-2.67% -399 -406 -414 -424 -436 -449 -463

0% 60 41 21 0 -22 -44 -67
2.67% 397 370 343 316 290 263 236
5.33% 569 549 528 506 484 461 437
8.00% 624 616 607 595 581 567 551

4. it EFo| oo d=H(VaR : 99% 42| +F,10Y7| F) (ThHl:= 2HR)



DAY 2018-08-14
J|&=  2018-08-13

Al By TN 0 0 0
Al Qs 8M 0 0 0 LY
AT x| Ag 0 8 -8 &9
A St53 k= 6,828 0 6,828
=7 SEH M | 0 22544 -22,544 B
= NES Aet 86,522 0 86,522 A9
2. BH7|A| e 2ol E
OESXQ8-C3450-EURO STOXX 50 OPT
6,314.94
4,209.96
2,104.98
=
E—E 0-00 T T T L T T T
?{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
-2,104.98
-4,209.96
-6,314.94
-8,419.92
7t
OESXQ8-C3475-EURO STOXX 50 OPT
5,698.83
4,274.12
2,849.41
1,424.71




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

-1,424.71

-2,849.41

-4,274.12

-5,698.83

6,314.94

4,209.96

2,104.98

0.00

0.

-2,104.98

-4,209.96

-6,314.94

-8,419.92

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

5.70

4.27

2.85

1.42

0.00

0.87 1.74 2.%48 4.35 5.22 6.09 6.96




-L.4L /
-2.85

-4.27 /

-5.70

VGUS8-EURO STOXXX 50 SEP18
6,828.09

5,121.07 /
3,414.05

1,707.02
o /
=]

T 000

T

of 0.00 855.25 1,710.50 2,565.75,3,421.00 4,276.25 5,131.50 5,986.75 6,842.00

-1,707.02 /
-3,414.05

-5,121.07 /

-6,828.09

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. P& F0| 2|t 0| 4= H(VaR : 9% E|+F, 10U 7| F)



DAY 2018-08-14
J|&=  2018-08-13

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 18,450 0 18,450 ELY

2. B7|AIHO| 2YRE

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

18,449.93
13,837.44
9,224.96
4,612.48
&l
T 000 . . . . . . .
e 000 7264 14528 217.91 39055 363.19 43583 50846 581.10
4,612.48
9,224.96
13,837.44
118,449.93
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o= 1170
KR4101N90( 2018-09 T AT 200K| =42 1472
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 1472 -1472  -1472  -1472  -1472 -1,472 1,472
-5.33% -982 -982 -982 -982 -982 -982 -982
-2.67% -491 -491 491 491 491 491 -491
0% 0 0 0 0 0 0 0
2.67% 491 491 491 491 491 491 491
5.33% 982 982 982 982 982 982 982

8.00% 1,472 1,472 1,472 1,472 1,472 1,472 1,472



7|1¥)

ol
=

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



SAlY  2018-08-14
2018-08-13

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,453 0 1,453 FUf
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,452.75
1,089.56
726.38
363.19
.E.l'.]
T 000 . . . . . . .
?{5 0.00 72.64 145.28 217.91 290.55 363.19 435.83 508.46 581.10
-363.19
-726.38
-1,089.56
-1,452.75 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ 94l
KR4101N90(2018-09 I A L|200K|=M = 116
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-5.33% =77 -77 -77 -77 -77 -77 -77
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 77 77 77 77 77 77 77
8.00% 116 116 116 116 116 116 116



ol

7|1¥)

ol
=

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



DAY 2018-08-14
J|&=  2018-08-13

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,179 0 2,179 FUH

2. B7|AIHO| 2YRE

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

2,179.13
1,634.34
1,089.56
544.78
=
T 000 . . . . : . :
e 0.00 7264 14528 217.91 39055 363.19 435.83 50846 581.10
544.78
-1,089.56
11,634.34
2,179.13 -
7424
3. ALZI SR EHE Mol Aol (ero et
T =
KR410IN9O( 2018-09 TAL|200K| %A & 174
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 174 -174 174 174 174 174 174
-5.33% -116 -116 -116 -116 -116 -116 -116
-2.67% -58 -58 58 58 -58 -58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 116 116 116 116 116 116 116

8.00% 174 174 174 174 174 174 174



ol

7|1¥)

ol
=

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

132



DAY 2018-08-14
J|&=  2018-08-13

AO0LEKRX300QIE A1 (4] -1}

1 A%y
7 2cha

A 5d Mg 0 0 0 &L

=A 7tEd d= 1716 0 1716 HLy

2. B7|AIHO| 2YRE

KR4111N90005-2018-09 AHMMXP7|H M E

1,715.70
1,286.78
857.85
428.93
.un'a
T 000 . . . . . . .
e 0.00 11,287.5022,575.0033,862.5045150.0056,437.5067,725.0079,012.5090,300.00
428.93
857.85
11,286.78
1,715.70 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
]
KR4111N9O( 2018-09 AHM T R}7H 8 41 2 137
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -137 -137 137 137 137 137 137
-5.33% 91 91 91 91 91 91 91
-2.67% 46 46 46 46 46 46 46
0% 0 0 0 0 0 0 0
2.67% 46 46 46 46 46 46 46
5.33% 91 91 91 91 91 91 91

8.00% 137 137 137 137 137 137 137



ol

7|1¥)

ol
=

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

162



2018-08-14
2018-08-13

AOFEKRX300Q1H A2 E XSS

Mt 7t5H M= 0 0 0 &Y
A {7tsd M= 654 0 654 &
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
490.30
326.87
163.43
=
T 0.00 . . . . . . :
?{5 0.00 72.64 145.28 21791 _~290.55 363.19 435.83 508.46 581.10
-163.43
-326.87
-490.30
-653.74 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 52
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -52 -52 -52 -52 -52 -52 -52
-5.33% -35 -35 -35 -35 -35 -35 -35
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 35 35 35 35 35 35 35
8.00% 52 52 52 52 52 52 52



ol

7|1¥)

ol
=

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



DAY 2018-08-14
J|&=  2018-08-13

| C| i} @1K200(F 4| = g - iHdli xH 74

A w715 ME 0 0 0 Ly
At mrted =4 0 0 0 &L
A 7153 ME 13,147 0 13,147 ALY
=4 27158 24 1,339 24,358 -23,019 AtLf
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