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DAY 2018-09-04
J|Z  2018-09-03

e I
I Q5 Ao

= 0 0 0 ELy
= 1,115 0 1,115 &y

TR E S

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

1,115.44
836.58
557.72
278.86
=
T 000 . . . . . . .
?{5 0.00 74.36 148.73 223.09 ~297.45 371.81 446.18 520.54 594.90
-278.86
-557.72
-836.58
-1,115.44 -
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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DAY 2018-09-04
J|Z  2018-09-03

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18
740.44

555.33

370.22

185.11

— 0-00 T T T 1 T T T
or 0.00 847.25 1,694.50 2,541.75,3,389.00 4,236.25 5,083.50 5,930.75 6,778.00

A
-185.11

-370.22

-555.33

-740.44 -
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VGUS8 EURO STOXXX 50 SEP18 59
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DAY 2018-09-04
J|Z  2018-09-03

=Nl
Mt FtEH M= 0 0 0
A t5E  MHd= 0 0 0 &
A f{7tsd M= 123 0 123
A FEH  ME 1,227 0 1,227 AL
2. 7| A|He| & x
HCU8-H-SHARES IDX FUT Sep18
1,226.81
920.11
613.41
306.70
3
fvr 0.00 T T T J T T T
?{5 0.00 2,701.75 5,403.50 8,105.25,#0,807.0013,508.7516,210.5018,912.2521,614.00
-306.70
-613.41
-920.11
-1,226.81 -
7tA
MHCUS8-MINI H-SHR IDX Fut Sep18
122.68
92.01
61.34
30.67
3
fvr 0.00 T T T 1 T T T 1
91': 0.00 2,701.75 5,403.50 8,105.25,10,807.0013,508.7516,210.5018,912.2521,614.00
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DAY 2018-09-04
J|Z  2018-09-03

A7 {7153

K=
=]
ol S7tsd =M 0 758,179 758,179 AL

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

425,573.75

319,180.31

212,786.88

106,393.44

— 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

-106,393.44




-212,786.88

-319,180.31
-425,573.75
z
|
KR4301N92974-2018-09 3£297.5
297,500.00
223,125.00
148,750.00
74,375.00
&
;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
-74,375.00
-148,750.00
-223,125.00
-297,500.00 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201N92¢ 2018-09 2295 2,390
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 787 781 773 761 747 730 710
-5.33% 747 725 699 670 638 605 569
-2.67% 578 532 485 438 390 341 292
0% 155 104 52 0 52 -104 157
267% -541 574 611 650 -691 733 777
533%  -1406  -1419  -1436  -1457  -1481 -1,508 1,537
800%  -2334 2337 2342 2350  -2,36l 2,374 -2,390
KR4201N92¢2018-09 2297.5 27,331
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 7605 7,564 7499 7403 7277 7,118 6928



-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%

7,326
5,932
1,916
-5,490
-15,397
-26,394

7,135
5,461
1,277
-5,985
-15,626
-26,461

KR4301N92¢2018-09 %297.5

-25.00%

-21,328
-13,400
-5,548
619
2,404
2,496
2,497

-16.67%
-21,328
-13,400

-5,601
413
2,345
2,495
2,497

6,899 6,622 6,308
4,963 4,446 3,913
639 0 -638
-6,504 -7,043 -7,597
-15,903 -16,223 -16,580
-26,561 -26,698 -26,873
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-21,328 -21,328 -21,328
-13,403 -13,407 -13,416
-5,668 -5,749 -5,843
206 0 -206
2,270 2,181 2,080
2,491 2,483 2471
2,497 2,497 2,496

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

5,962
3,367
-1,277
-8,163
-16,969
-27,085

16.67%
-21,328
-13,429
-5,947
-413
1,968
2,452
2,495

5,588
2,811
-1,915
-8,739
-17,386
-27,331
21,329

25.00%
-21,329
-13,448
-6,061
-619
1,845
2,427
2,493
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A 7153 ME 5113 0 5,113 ALY
=4 27158 24 0 257 -257 AL

12
|
P

HCU8-H-SHARES IDX FUT Sep18

5,113.38

3,835.03

2,556.69

1,278.34

0.00 2,701.75 5,403.50 8,105.25,10,807.0013,508.7516,210.5018,912.2521,614.00

-1,278.34

-2,556.69

-3,835.03

-5,113.38 -

HSCEI9C108-HSCEI

19.83

14.87

9.91

0.00

2,700.00 5,400.00 8,100.00 10,800.06.13,500.0016,200.0018,900.0021,600.00



r

-4.96

-9.91

-14.87

-19.83

54.57

36.38

18.19

0.00

-18.19

-36.38

-54.57

-72.77

22.16

16.62

11.08

5.54

0.00

-5.54

-11.08

HSCEI9C110-HSCEI

.00 2,750.00 5,500.00 8,250.00 11,000. 3,750.0016,500.0019,250.0022,000.00
e
HSCEI9P108-HSCEI
.00 2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00



-16.62 pd

22.16
742
HSCEI9P110-HSCEI
142.07
106.55
71.03
35.52
7
=
T 0.00 : : : :
e 0.00  2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00

1

-35.52 /
-71.03

-106.55 /

-142.07
742
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HSCEI9C108 HSCEI
HSCEI9C110 HSCEI
HSCEI9P108 HSCEI
HSCEI9P110 HSCEI

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

FE
H
i3
ra
{0

409

11

m
10
i
[ACL
[#o

392



DAY 2018-09-04
J|Z  2018-09-03

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




a Y e e e
-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%97'.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 3,960
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -3,960 -3,960 -3,960 -3,960 -3,960 -3,960 -3,960
-533% -2,640 -2,640 -2,640 -2,640 -2,640 -2,640 -2,640
267% -1,320 -1,320 -1,320 -1,320 -1,320 -1,320 -1,320
0% 0 0 0 0 0 0 0
267% 1,320 1,320 1,320 1,320 1,320 1,320 1,320
5.33% 2,640 2,640 2,640 2,640 2,640 2,640 2,640
8.00% 3,960 3,960 3,960 3,960 3,960 3,960 3,960
KR4201N92¢ 2018-09 =297.5 1,805
7| =Xt HE



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%

-25.00%
502

484

392

127
-363
-1,017
-1,744

-16.67%
500

471

361

84

-395
-1,032
-1,748

KR4301N92¢2018-09 %295

-25.00%
-119
-72

-26

3

8

9

9

-16.67%
-119
-72

-26

2

8

9

9

-8.33%
495
456
328

42
-430
-1,051
-1,755

7| Z=Xpete] HEd

-8.33%
-119
-72
-27

O O o0

KR4301N92¢2018-09 %297.5

-25.00%
-1,418
-891
-369

41

160

166

166

-16.67%
-1,418
-891
-372

27

156

166

166

7| Z=Xpeke] HEd

-8.33%
-1,418
-891
-377
14

151
166
166

0%
489
437
294

0

-465
-1,072
-1,764

0%
-119
-72
-28

O O o O

0%
-1,418
-892
-382

0

145
165
166

99% M 2| =&, 10¢7|F)

8.33%
481
417
258
-42
-502
-1,095

-1,775

8.33%
-119
-72
-29

8.33%
-1,418
-892
-389
-14
138
164
166

16.67%
470
394
222

-84
-539
-1,121
-1,789

16.67%
-119
-72

-30

-2

7

16.67%
-1,418
-893
-395
-27
131
163
166

25.00%
458
369
186

-127
-577
-1,149
-1,805
119

25.00%
-119
-72

-31

-3

7

8

9

1,418

25.00%
-1,418
-894
-403
-41

123
161
166



2l 2018-09-04
2018-09-03

Al QM M2 0 0 0
Mt 27158 =4 0 0 0 &
Mt INES AL 0 0 0 %9
A FHEH M= 6,996 0 6,996

=2 SIEH  SM | 0 27702 -27,702 ELj
A N ALk 86,254 0 86,254 %t Q|

OESXU8-C3350-EURO STOXX 50

1,121.24

840.93

560.62

280.31

~ 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

-280.31

-560.62

-840.93

-1,121.24

OESXU8-C3375-EURO STOXX 50

12,729.79

9,547.34

6,364.89

3,182.45



O-OO T T T T T T 1
0.00 843.75 1,687.50 2,531.25 3,375.00.4,218.75 5,062.50 5,906.25 6,750.00
-3,182.45 \
-6,364.89 \
-9,547.34 \
-12,729.79
74
OESXU8-P3350-EURO STOXX 50
1,121.24
840.93
560.62
280.31
0.00 T T T T T T 1
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
-280.31 /
-560.62 /
-840.93
-1,121.24
7t
OESXU8-P3375-EURO STOXX 50
12,729.79
9,547.34
6,364.89
3,182.45
O-OO T T T T T T 1
0.00 843.75 1,687.50 2,531.25,3375.00 4,218.75 5,062.50 5,906.25 6,750.00
217 AR




-3,1L04.40 /
-6,364.89 /
-9,547.34
-12,729.79
7t
VGUS8-EURO STOXXX 50 SEP18
5,246.99 /

3,497.99 /

1,749.00
= /
1 0.00

T T

T

2& 0.00 847.25 1,694.50 2,54%9.00 4,23I6.25 5,083.50 5,930.75 6,778.00
-1,749.00
-3,497.99 /
-5,246.99 /
-6,995.98

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 2018-09-04
J|Z  2018-09-03

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 18,888 0 18,888 ALY

2. B7|AIHO| 2YRE

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

18,888.08
14,166.06
9,444.04
4,722.02
.un'a
T 000 . . . . . . .
e 000 7436 14873 223.09 -397.45 37181 44618 520.54 594.90
4,722.02
9,444.04
14,166.06
18,888.08 -
7424
3. ALZI SR EHE Mol Aol (ero et
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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2018-09-04
2018-09-03

ETFADIEY H 2| X| S EF2HH9

ot

3. AU E &9

{2l CH &
Mt e = 0 0 0 ZLy
ol F7t5H = 1,487 0 1,487 FUy
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,487.25
1,115.44
743.63
371.81
3
T 000 . . . . : . :
?{5 0.00 7436  148.73 223.09 297.45 371.81 446.18 520.54 594.90
-371.81
-743.63
-1,115.44
-1,487.25 -

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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DAY 2018-09-04
J|Z  2018-09-03

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,231 0 2,231 FU

2. B7|AIHO| 2YRE

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

2,230.88
1,673.16
1,115.44
557.72
.un'a
T 000 . . . . . . .
e 000 7436 14873 223.09 39745 37181 44618 52054 594.90
557.72
1,115.44
1,673.16
-2,230388 -
7424
3. ALZI SR EHE Mol Aol (ero et
— o= 179
KR4101N90( 2018-09 T AT 200K| =42 178
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 178 178 178 178 178 178 178
-5.33% 119 119 119 -119 -119 119 -119
-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% 119 119 119 119 119 119 119

8.00% 178 178 178 178 178 178 178
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-09-04
J|Z  2018-09-03

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,805 0 1,805 FLA

2. B7|AIHO| 2YRE

KR4111N90005-2018-09 AHMMXP7|H M E

1,353.75
902.50
451.25
=
T 000 . . : . . . :
%5 0.00 11,875.0023,750.0035,625.0047,500.0059,375.0071,250.0083,125.0095,000.00
-451.25
-902.50
-1,353.75
-1,805.00 -
71
3. AlLE| 28 £ FEHS (Eh2 Mol ATA) (Sl gHel)
=
KR4111N90( 2018-09 A M K}7H i A = 144
7| =Xtk HEH
7t 2500% -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -144 -144 -144 -144 144 -144 144
-5.33% 96 96 96 96 96 96 96
2.67% 48 -48 48 48 48 48 48
0% 0 0 0 0 0 0 0
267% 48 48 48 48 48 48 48
5.33% 9% 96 96 9 96 96 9%

8.00% 144 144 144 144 144 144 144
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Al 2018-09-04
7|2« 2018-09-03

AOFEKRX300Q1H A2 E XSS

Mt e A 0 0 0| ZHLH
ol {7tsd M= 669 0 669 ZtLH
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
669.26
501.95
334.63
167.32
3
T 0.00 . . . . . . :
2{5 0.00 7436 14873 223.09 7297.45 371.81 446.18 520.54 594.90
-167.32
-334.63
-501.95
-669.26 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o [ =4l
KR4101N90( 2018-09 A T|200X|=ME 54
7| Z=XpAO| HE
7t -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
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