2018-09-05
2018-09-04

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-09-05
J|ZY  2018-09-04

e I
I Q5 Ao

= 0 0 0 ELy
= 1,121 0 1,121 Eu

TR E S

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

1,121.06
840.80
560.53
280.27
=
T 000 . . . . . . .
?{5 0.00 74.74 149.48 224.21 298.95 373.69 448.43 523.16 597.90
-280.27
-560.53
-840.80
-1,121.06 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o T anl
KR4101N90( 2018-09 FAIL|200X| M= 90
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -90 -90 -90 -90 -90 -90 -90
-5.33% -60 -60 -60 -60 -60 -60 -60
-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% 60 60 60 60 60 60 60

8.00% 90 90 90 90 90 90 90
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



Al 2018-09-05
J|Z=Y 2018-09-04

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

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2[S180822 1,153

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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Al 2018-09-05
J|Z=Y 2018-09-04

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 302

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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DAY 2018-09-05
J|ZY  2018-09-04

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18
741.26

555.94

370.63

185.31

— 0-00 T T T 1 T T T
?{5 0.00 848.25 1,696.50 2,544.75,3,393.00 4,241.25 5,089.50 5,937.75 6,786.00

-185.31

-370.63

-555.94

-741.26 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGUS8 EURO STOXXX 50 SEP18 59

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

o



DAY 2018-09-05
J|ZY  2018-09-04

T=
Ayt /7t53H M2 0 0 0
At w7158 MdE 0 0 0 ALY
A 7153 ME 123 0 123
=4 27153 ME 1,233 0 1,233 ZLy

2. 7N He| &

12
|
P

HCU8-H-SHARES IDX FUT Sep18

924.49
616.33
308.16
=
f‘-‘r 0.00 T T T J T T T
?{5 0.00 2,715.00 5,430.00 8,145.00,40,860.0013,575.0016,290.0019,005.0021,720.00
-308.16
-616.33
-924.49
-1,232.65 -
72
MHCUS8-MINI H-SHR IDX Fut Sep18
92.46
61.64
30.82
=
f‘-‘r 0.00 T T T 1 T T T 1
91': 0.00 2,715.00 5,430.00 8,145.00,10,860.0013,575.0016,290.0019,005.0021,720.00




SH

3. A|Lt2| 2

-30.82

-61.64

-92.46

-123.28 -

HCUS8
MHCU8

2O FXHS@ITHA LI )

H-SHARES IDX FUT Sep18
MINI H-SHR IDX Fut Sep18

o &= (VaR : 99% 2| +F, 10 7| F)

o
£
'
E
0



DAY 2018-09-05
J|ZY  2018-09-04

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
A
|
KR4301N92974-2018-09 5£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 -
7t4
3. AlLt2| @ 2o PEHEE & Ao A ) GEOETEIE)
KRA4201N92¢ 2018-09 2295 2,483
7| EXHARO| HEA
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 839 834 826 816 803 788 770
-5.33% 798 776 751 723 693 661 627
-2.67% 610 566 521 475 429 383 336
0% 139 93 47 0 47 95 -143
2.67% 612 -637 665 697 730 766 -803
533%  -1510  -1517  -1528  -1542  -1559 -1,579 1,601
800% 2450 2451 2454 2458  -2464 2473 2,483
KR4201N92¢ 2018-09 2297.5 28,518
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 8068 8034 7977  78% 7,783 7,642 7472



-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%

7,791
6,269
1,774
-6,320
-16,718
-27,928

7,609
5,805
1,183
-6,715
-16,865
-27,960

KR4301N92¢2018-09 %297.5

-25.00%

-21,035
-13,072
-5,186
521
1,566
1,583
1,583

-16.67%
-21,035
-13,072

-5,237
348
1,547
1,583
1,583

7,384 7,121 6,823
5,320 4,819 4,306
592 0 -592
-7,141 -7,593 -8,065
-17,054 -17,284 -17,552
-28,014 -28,095 -28,205
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-21,035 -21,035 -21,035
-13,073 -13,076 -13,081
-5,301 -5,376 -5,463
175 0 -175
1,518 1,479 1,429
1,583 1,582 1,580
1,583 1,583 1,583

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

6,497
3,783
-1,185
-8,554
-17,853
-28,346

16.67%
-21,036
-13,089
-5,558
-352
1,370
1,575
1,583

6,144
3,252
-1,779
-9,057
-18,183
-28,518
21,036

25.00%
-21,036
-13,101
-5,662
-528
1,301
1,568
1,583



DAY 2018-09-05
J|ZY  2018-09-04

T=
Al FtEH M= 0 0 0 &
At s15H =M 0 0 0 &
A 7153 ME 5,138 0 5,138 ALY
=4 27158 24 0 266 -266 ALK

2. 7N He| &

12
|
P

HCU8-H-SHARES IDX FUT Sep18

5,138.45

3,853.84

2,569.23

1,284.61

of 0.00 2,715.00 5,430.00 8,145.00,40,860.0013,575.0016,290.0019,005.0021,720.00

-1,284.61

-2,569.23

-3,853.84

-5,138.45 -

HSCEI9C108-HSCEI

13.41

8.94

S 0.00 T T T L T T T 1
or 0.00 2,700.00 5,400.00 8,100.00 10,800.06.13,500.0016,200.0018,900.0021,600.00




r

-4.47

-8.94

-13.41

-17.88

67.22

50.42

33.61

16.81

0.00

-16.81

-33.61

-50.42

-67.22

24.62

18.47

12.31

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



-18.47 pd

24.62
742
HSCEI9P110-HSCEI
155.93
116.94
77.96
38.98
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

-38.98 /
-77.96

-116.94 /

-155.93
742
3. AlLE| @ 2Ol REME (|2 M0 A )
HCUS8 H-SHARES IDX FUT Sep18

HSCEI9C108 HSCEI
HSCEI9C110 HSCEI
HSCEI9P108 HSCEI
HSCEI9P110 HSCEI

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)
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H
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411
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m
10
i
[ACL
[#o

395



DAY 2018-09-05
J|ZY  2018-09-04

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%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 3,964
7| =Xt HE Y
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 3,964  -3964  -3964  -3964  -3964 -3,964 -3,964
-5.33% -2,643 -2,643 -2,643 -2,643 2,643 -2,643 2,643
2.67% 1,321 1,321 1,321 1,321 1,321 1,321 1,321
0% 0 0 0 0 0 0 0
267% 1,321 1321 1321 1321 1321 1,321 1,321
5.33% 2,643 2,643 2,643 2,643 2,643 2,643 2,643
8.00% 3,964 3,964 3,964 3,964 3,964 3,964 3,964
KR4201N92¢ 2018-09 2297.5 1,884
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%
533

515

414

117
-417
-1,104
-1,845

-16.67%
531

503

383

78

-444
-1,114
-1,847

KR4301N92¢2018-09 %295

-25.00%
-116
-68

-22

2

5

5

5

-16.67%
-116
-68

-23

2

5

5

5

-8.33%
527
488
351

39
-472
-1,127
-1,851

7| Z=Xpete] HEd

-8.33%
-116
-68
-24

1
5
5
5

KR4301N92¢2018-09 %297.5

-25.00%
-1,399
-869
-345

35

104

105

105

-16.67%
-1,399
-869
-348

23

103

105

105

7| Z=Xpeke] HEd

-8.33%
-1,399
-869
-353
12

101
105
105

0%
521
470
318

0

-502
-1,142
-1,856

0%
-116
-68

-24

vl O

0%
-1,399
-870

-358
0
98

105
105

99% M 2| =&, 10¢7|F)

8.33%
514
451
284
-39
-533
-1,159

-1,863

8.33%
-116
-69
-25

8.33%
-1,399
-870
-363
-12

95
105
105

16.67%
505
429
250

-78
-565
-1,179
-1,873

16.67%
-116
-69

-26

-2

16.67%
-1,399
-870
-370
-23

91

105
105

25.00%
494
406
215

-117
-598
-1,201
-1,884
116

25.00%
-116
-69
-27

-3

4

5

5

1,399

25.00%
-1,399
-871
-377
-35

87

104



2l 2018-09-05
2018-09-04

M 27153 ME 0 0 0
At mrted =4 0 0 0 &L
At INES 22 0 0 0 &2
=4 271538 ME 7,004 0 7,004
=7 2It5d e 0 27784 -27,784 EL|
A Xl 2o 86,510 0 86,510 A9

OESXU8-C3350-EURO STOXX 50

1,124.55

843.41

562.27

281.14

~ 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

-281.14

-562.27

-843.41

-1,124.55

OESXU8-C3375-EURO STOXX 50

9,575.52

6,383.68

3,191.84



O-OO T T T T T T 1
0.00 843.75 1,687.50 2,531.25 3,375.08.4,218.75 5,062.50 5,906.25 6,750.00
-3,191.84 \
-6,383.68 \
-9,575.52 \
-12,767.37
7t4
OESXU8-P3350-EURO STOXX 50
1,124.55
843.41
562.27
281.14
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
-281.14 /
-562.27 /
-843.41
-1,124.55
74
OESXU8-P3375-EURO STOXX 50
12,767.37
9,575.52
6,383.68
3,191.84
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
-2101 QA1




-3,1J1.04 /
-6,383.68 /
-9,575.52
-12,767.37
717
VGUS8-EURO STOXXX 50 SEP18
7,004.24 /
5,253.18

3,502.12 /

1,751.06
o /
=]
T 000

T T

T

2& 0.00 848.25 1,696.50 2,54%’3.00 4,24I1.25 5,089.50 5,937.75 6,786.00
-1,751.06
-3,502.12 /
-5,253.18 /
-7,004.24

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 2018-09-05
J|ZY  2018-09-04

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 18,983 0 18,983 AL

2. B7|AIHO| 2YRE

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

14,237.49
9,491.66
4,745.83
.un'a
T 000 . . . . . . .
e 000 7474 14948 22421 /39895 373.69 44843 523.16 597.90
4,745.83
9,491.66
14,237.49
118,983.33 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o= . 1c1q
KR4101N90( 2018-09 T AT 200K| =42 1,518
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1518  -1518  -1518  -1518  -1518 1,518 1,518
-533%  -1012  -1012  -1012  -1012  -1012 -1,012 -1,012
-2.67% -506 -506 -506 -506 -506 -506 -506
0% 0 0 0 0 0 0 0
2.67% 506 506 506 506 506 506 506
5.33% 1012 1012 1012 1012 1012 1,012 1,012

8.00% 1,518 1,518 1,518 1,518 1,518 1,518 1,518
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



2018-09-05
2018-09-04

ot

ETFADIEY H 2| X| S EF2HH9

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,495 0 1,495 FUf
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,494.75
1,121.06
747.38
373.69
3
T 000 . . . . : . :
?{5 0.00 7474  149.48 224.21 29895 373.69 448.43 523.16 597.90
-373.69
-747.38
-1,121.06
-1,494.75 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ qonl
KR4101N90(2018-09 I A L|200K|=M = 120
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -120 -120 -120 -120 -120 -120 -120
-5.33% -80 -80 -80 -80 -80 -80 -80
-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% 80 80 80 80 80 80 80
8.00% 120 120 120 120 120 120 120
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



2018-09-05
2018-09-04

ETFADIEYHE|X| 5

H
ra
fot

e
w7

2. B7|AIHO| 2YRE

72} ch o
27153

{7152

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

0
2,242

YU
U

2,242.13

1,681.59

1,121.06

560.53

ol 0.00

74.74

149.48 224.21 7298.95 373.69 448.43

523.16

597.90

-1,121.06

-1,681.59

-2,242.13 -

3. AU E &9

7} -25.00%
-8.00% -179
-5.33% -120
-2.67% -60

0% 0
2.67% 60
5.33% 120
8.00% 179

-16.67%
-179
-120

-60
0
60
120
179

FEHUSE LU Y ZY)

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

120
179

120
179

8.33%
-179
-120

-60

60
120
179

16.67%
-179
-120

-60
0
60
120
179

120
179
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-09-05
J|ZY  2018-09-04

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1813 0 1,813 FLy

2. B7|AIHO| 2YRE

KR4111N90005-2018-09 AHMMXP7|H M E

1,359.45
906.30
453.15
=
T 000 . . : . . . :
e 0.00 11,925.0023,850.0035,775.0047,700.0059,625.0071,550.0083,475.0095,400.00
453.15
-906.30
11,359.45
1,812.60 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
—_
KRA11IN9O( 2018-09 A MK}/l M 2 145
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -145 -145 -145 -145 -145 -145 -145
-5.33% -97 -97 -97 -97 -97 -97 -97
-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% 97 97 97 97 97 97 97

8.00% 145 145 145 145 145 145 145
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7|1¥)
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=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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=AY 2018-09-05
7|&=2  2018-09-04

AOFEKRX300Q1H A2 E XSS

Mt 7t5H M= 0 0 0 &Y
= Rt HE 673 0 673 Fuf
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
672.64
504.48
336.32
168.16
.E.l'.]
T 000 . . . . . . .
?{5 0.00 74.74 149.48 224.21 729895 373.69 448.43 523.16 597.90
-168.16
-336.32
-504.48
-672.64 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o 4l
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
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