2018-08-24
2018-08-23

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-08-24
J|&ZY  2018-08-23

Mt 7rEE d= 0 0 0 YU
H=

1,103 0 1,103 &uy

A 7/t

TR E S

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

827.30
551.53
275.77
=
T 000 . . . . : . :
?{5 0.00 73.54 147.08 220.61 7294.15 367.69 441.23 514.76 588.30
-275.77
-551.53
-827.30
-1,103.06 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I aq]
KR4101N90( 2018-09 FAIL|200X| M= 88
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -88 -88 -88 -88 -88 -88 -88
-5.33% -59 -59 -59 -59 -59 -59 -59
-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% 59 59 59 59 59 59 59

8.00% 88 88 88 88 88 88 88



ol

7|1¥)

ol
=

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



DAY 2018-08-24
J|&ZY  2018-08-23

SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 14,259 0 14259 9|

2. B7|AIHO| 2YRE

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2[S180822 1,143

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

488

o

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



DAY 2018-08-24
J|&ZY  2018-08-23

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 298

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
372

o

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



DAY 2018-08-24
J|&ZY  2018-08-23

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 2018-08-24
J|&ZY  2018-08-23

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1355 0 1,355 FLA

HCQ8-HSCEI Futures Augl8

1,232.30
924.22
616.15
308.07
=l
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,699.75 5,399.50 8,099.25,#0,799.0013,498.7516,198.5018,898.2521,598.00
-308.07
-616.15
-924.22
-1,232.30 -
712
MHCQ8-MINI H-SHR IDX FU Augl8
123.19
92.40
61.60
30.80
=
=
:;E 0-00 T T T 1 T T T 1
%5 0.00 2,699.75 5,399.50 8,099.25_10,799.0013,498.7516,198.5018,898.2521,598.00
-30.80




-61.60

-92.40

-123.19 -

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 2018-08-24
J|&ZY  2018-08-23

A7 {7153

K=
=]
ol S7tsd =M 0 765,616 -765,616 ALY

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
308,656.25
231,492.19
154,328.13
77,164.06
&
;E O-OO T 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
-77,164.06
-154,328.13
-231,492.19
-308,656.25 -
74
3. AlLt2| @ 2o PEHEE & Ao A ) GEOETEIE)
KR4201N92¢ 2018-09 2295 2132
7| EXHARO| HEA
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 840 822 799 770 738 701 661
-5.33% 768 728 683 635 583 529 472
-2.67% 584 520 455 388 320 251 181
0% 228 152 76 0 76 152 228
267% 327 -396 467 538 610 683 757
533%  -1052  -1101  -1155  -1212  -1272 1,334 1,398
800%  -1890  -1918  -1952  -1991  -2,034 -2,082 2,132
KR4201N92¢2018-09 2297.5 24,173
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 8,545 8,381 8,159 7,881 7,549 7,169 6,744



-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%

7,923
6,220
2,674
-3,185
-11,225
-20,845

7,531
5,537
1,786
-4,066
-11,906
-21,263

KR4301N92¢2018-09 %297.5

-25.00%

-22,179
-14,050
-6,041
837
4,573
5,510
5,602

-16.67%
-22,179
-14,057

-6,124
563
4,321
5439
5,595

7,077 6,570 6,018
4,820 4,076 3,310
894 0 -896
-4,954 -5,847 -6,745
-12,627 -13,379 -14,157
-21,747 -22,288 -22,877
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-22,180 -22,181 -22,184
-14,069 -14,091 -14,123
-6,229 -6,354 -6,497
284 0 -287
4,060 3,792 3,517
5,346 5,233 5,100
5,581 5,559 5,524

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

5428
2,527
-1,794
-7,645
-14,955
-23,508

16.67%
-22,190
-14,167
-6,656
-576
3,238
4,950
5478

4,804
1,730
-2,694
-8,548
-15,769
-24,173
22,200

25.00%
-22,200
-14,224
-6,829
-868
2,955
4,784
5,417



DAY 2018-08-24
J|&ZY  2018-08-23

T
Mt {715 dH M= 0 0 0 ZLy
Mt 7t5d =S4 0 0 0 ZLy
A 7153 ME 5,010 0 5,010 ALY
A F7t5H =M 0 11,517 -11,517 AtLY
2. Q7|A| -l £l ix
HCQ8-HSCEI Futures Augl8
5,010.41
3,757.81
2,505.21
1,252.60
3
f.-‘r 0.00 T T T J T T T
?{5 0.00 2,699.75 5,399.50 8,099.25,40,799.0013,498.7516,198.5018,898.2521,598.00
-1,252.60
-2,505.21
-3,757.81
-5,010.41 -
7tA
OHHIQ8-C110-HSCEI
4,478.66
3,359.00
2,239.33
1,119.67
3
f.-‘r 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

-1,119.67

-2,239.33

-3,359.00

-4,478.66

1,280.03

960.02

640.01

320.01

-640.01

-960.02

-1,280.03

4,478.66

3,359.00

2,239.33

1,119.67

-1,119.67

-2,239.33

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



-3,359.00 |

4,478.66 -
7424
OHHIQ8-P112-HSCEI
1,280.03
960.02
640.01
320.01
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
320,01
640.01
-960.02
11,280.03 -

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 2018-08-24
J|&ZY  2018-08-23

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 3,967
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -3,967 -3,967 -3,967 3967 -3,967 -3,967 -3,967
-5.33% -2,645 -2,645 -2,645 -2,645 -2,645 -2,645 -2,645
2.67% 1,322 1,322 1,322 1,322 1,322 1,322 1,322
0% 0 0 0 0 0 0 0
267% 1,322 1322 1322 1322 1,322 1,322 1,322
5.33% 2,645 2,645 2,645 2,645 2,645 2,645 2,645
8.00% 3,967 3,967 3,967 3,967 3,967 3,967 3,967
KR4201N92¢ 2018-09 2297.5 1,611
7| =Xt HE



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 569 559 544 525 503 478 449
-5.33% 528 502 472 438 401 362 320
-2.67% 415 369 321 272 221 168 115

0% 178 119 60 0 -60 -120 -180
2.67% -212 -271 -330 -390 -449 -509 -570
5.33% -748 -793 -841 -892 -943 -997 -1,051
8.00% -1,389 -1,417 -1,449 -1,485 -1,525 -1,567 -1,611

KR4301N92¢2018-09 %295 122
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -122 -122 -122 -122 -122 -122 -122
-5.33% -75 -75 -75 -76 -76 -76 -77
-2.67% -30 -31 -32 -33 -34 -35 -36

0% 5 4 2 0 -2 -4 -5
2.67% 20 19 18 17 16 14 13
5.33% 23 23 23 22 22 21 21
8.00% 23 23 23 23 23 23 23

KR4301N92¢ 2018-09 &£297.5 1,423
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,422 -1,422 -1,422 -1,422 -1,422 -1,422 -1,423
-5.33% -901 -901 -902 -903 -905 -908 -912
-2.67% -387 -393 -399 -407 -416 -427 -438

0% 54 36 18 0 -18 -37 -56
2.67% 293 277 260 243 225 208 189
5.33% 353 349 343 335 327 317 307
8.00% 359 359 358 356 354 351 347

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



2l 2018-08-24
2018-08-23

iy 27153 ME 0 0 0
At mrted =4 0 0 0 &L
At B 22 0 0 0 &2
=4 271538 ME 8,157 0 8,157
= SIEH  SM 0 30098 -30,098 ALY
A Xl 2o 86,906 0 86,906 At Q)

OESXU8-C3350-EURO STOXX 50

1,216.59

912.44

608.29

304.15

~ 0.00 T T T T T T

?{: 0.00 837.50 1,675.00 2,512.50 3,350.00.4,187.50 5,025.00 5,862.50 6,700.00

-304.15

-608.29

-912.44

-1,216.59

OESXU8-C3375-EURO STOXX 50

10,374.38

6,916.25

3,458.13



843.75 1,687.50 2,531.25 3,375.00.4,218.75 5,062.50 5,906.25 6,750.00

OESXU8-P3350-EURO STOXX 50

837.50 1,675.00 2,512.50,3,350.00 4,187.50 5,025.00 5,862.50 6,700.00

OESXU8-P3375-EURO STOXX 50

=
=]
il 0.00
%5 0.00
-3,458.13
-6,916.25
-10,374.38
-13,832.51
1,216.59
912.44
608.29
304.15
=
=]
il 0.00
%5 0.00
-304.15
-608.29
-912.44
-1,216.59
10,374.38
6,916.25
3,458.13
=
=]
il 0.00
%5 0.00
_2/AEQ 12

843.75 1,687.50 2,531.25,3,375.00 4,218.75 5,062.50 5,906.25 6,750.00




-3,430.13

-6,916.25 /
-10,374.38 /
-13,832.51

VGUS8-EURO STOXXX 50 SEP18

6,117.94 /
4,078.63

2,039.31
= /
1 0.00

T T

T

2& 0.00 855.25 1,710.50 2,56%1.00 4,27I6.25 5,131.50 5,986.75 6,842.00
-2,039.31
-4,078.63 /
-6,117.94 /
-8,157.25

3. ALE[2E P =EHESE 0 d=H)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPXSG EURO Covered CALL STRATEGY
OESXU8-C3:EURO STOXX 50
OESXU8-C3:EURO STOXX 50
OESXU8-P32EURO STOXX 50
OESXU8-P32EURO STOXX 50
VGU8 EURO STOXXX 50 SEP18

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



DAY 2018-08-24
J|&ZY  2018-08-23

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 18,679 0 18,679 ALY

2. B7|AIHO| 2YRE

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

14,008.89
9,339.26
4,669.63
=
il 0.00 . . : . : . .
e 0.00 7354 147.08 22061 39415 367.69 44123 51476 588.30
4,669.63
9,339.26
-14,008.89
118,678.53 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 1 0c]
KR410IN9O( 2018-09 TAL|200K| %A & 1,495
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1495 -1495  -1495  -1495  -1495 -1,495 -1,495
-5.33% -997 -997 -997 -997 -997 -997 -997
-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% 997 997 997 997 997 997 997

8.00% 1,495 1,495 1,495 1,495 1,495 1,495 1,495



7|1¥)
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=

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



DAY 2018-08-24
J|&ZY  2018-08-23

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 1,471 0 1,471 ZHy
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
1,470.75
1,103.06
735.38
367.69
3
T 000 . . . . . :
?{5 0.00 73.54 147.08 220.61 294.15 367.69 44123 514.76 588.30
-367.69
-735.38
-1,103.06
-1,470.75 -

-25.00%
-118
-78

-39

0

39

78

118

TEHSE =0

-16.67%
-118
-78

-39

0

39

78

118

A3 o)

-8.33%
-118
-78
-39

0

39

78

118

118

8.33%
-118
-78
-39

39
78
118

16.67%
-118
-78

-39

0

39

78

118

118



ol

7|1¥)

ol
=

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



DAY 2018-08-24
J|&ZY  2018-08-23

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,206 0 2,206 FU

2. B7|AIHO| 2YRE

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

1,654.59
1,103.06
551.53
=
T 000 . . . . : . :
e 0.00  73.54 147.08 220.61 39415 367.69 441.23 51476 588.30
551.53
11,103.06
1,654.59
2,206.13 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410IN9O( 2018-09 TAL|200K| %A & 177
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -177 177 177 177 177 177 -177
-5.33% -118 -118 -118 -118 -118 -118 -118
-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% 118 118 118 118 118 118 118

8.00% 177 177 177 177 177 177 177



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-08-24
J|&ZY  2018-08-23

AO0LEKRX300QIE A1 (4] -1}

1 A%y
7 2cha

A 5d Mg 0 0 0 &L

=A 7tEd d= 1,754 0 1754 HLy

2. B7|AIHO| 2YRE

KR4111N90005-2018-09 AHMMXP7|H M E

1,753.70
1,315.28
876.85
438.43
=
T 000 . . : . . . :
e 0.00 11,537.5023,075.0034,612.5046,150.0057,687.5069,225.0080,762.5092,300.00
438.43
876.85
11,315.28
11,753.70 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
KRA11IN9O( 2018-09 A MK}/l M 2 140
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -140 -140 -140 -140 -140 -140 -140
-5.33% -94 -94 -94 -94 -94 -94 -94
-2.67% -47 47 47 -47 -47 -47 -47
0% 0 0 0 0 0 0 0
2.67% 47 47 47 47 47 47 47
5.33% 94 94 94 94 94 94 94

8.00% 140 140 140 140 140 140 140



ol

7|1¥)

ol
=

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

162



DAY 2018-08-24
J|&ZY  2018-08-23

AOFEKRX300Q1H A2 E XSS

e I
I Q5 Ao

= 0 0 0 ELy
= 662 0 662 ZHLY

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

496.38
330.92
165.46
=
T 0.00 . . . . . . :
?{5 0.00 73.54 147.08 220.61 7294.15 367.69 441.23 514.76 588.30
-165.46
-330.92
-496.38
-661.84 -
7t4
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I el
KR4101N90( 2018-09 FAIL|200X| M= 53
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -53 -53 -53 -53 -53 -53 -53
-5.33% -35 -35 -35 -35 -35 -35 -35
-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% 35 35 35 35 35 35 35

8.00% 53 53 53 53 53 53 53



ol

7|1¥)

ol
=

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



DAY 2018-08-24
J|&ZY  2018-08-23

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

Al {715 dH M= 0 0 0 &
At mrted =4 0 0 0 &L
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