2018-09-07
2018-09-06

oll

Al

Ho

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-09-07
J|Z  2018-09-06

e I
I Q5 Ao

= 0 0 0 ELy
= 1,104 0 1,104 Uy

TR E S

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

1,104.38
828.28
552.19
276.09
=
T 000 . . . . . . .
?{5 0.00 73.63 147.25 220.88 729450 368.13 441.75 515.38 589.00
-276.09
-552.19
-828.28
-1,104.38 -
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



ZA|Y  2018-09-07
J|Z= 2018-09-06

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 1,142

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



ZA|Y  2018-09-07
J|Z= 2018-09-06

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 295

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
373

o

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



DAY 2018-09-07
J|Z  2018-09-06

A7 {7153

il
A 7red o

VGUS-EURO STOXXX 50 SEP18

542.83

361.88

180.94

— 0-00 T T T 1 T T T
?{5 0.00 828.75 1,657.50 2,486.25,3,315.00 4,143.75 4,972.50 5,801.25 6,630.00

-180.94

-361.88

-542.83

-723.77 -

3. A2 £YFRHS HIHE LI (EH9: B2l

VGUS8 EURO STOXXX 50 SEP18 58

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

o



DAY 2018-09-07
J|Z  2018-09-06

=Nl
Mt FtEH M= 0 0 0
A t5E  MHd= 0 0 0 &
A FHEH M= 120 0 120
A FEH  ME 1,204 0 1,204 2y
2. 7| A|He| & x
HCU8-H-SHARES IDX FUT Sep18
903.04
602.03
301.01
3
f.-‘r 0.00 T T T J T T T
?15 0.00 2,652.75 5,305.50 7,958.2540,611.0013,263.7515,916.5018,569.2521,222.00
-301.01
-602.03
-903.04
-1,204.05 -
7tA
MHCUS-MINI H-SHR IDX Fut Sep18
90.28
60.19
30.09
3
f.-‘r 0.00 T T T 1 T T T 1
of 0.00 2,652.75 5,305.50 7,958.25,40,611.0013,263.7515,916.5018,569.2521,222.00




SH

3. A|Lt2| 2

-30.09

-60.19

-90.28

-120.37 -

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 2018-09-07
J|Z  2018-09-06

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
Zd
f |
KR4301N92974-2018-09 ¥£297.5
297,500.00
223,125.00
148,750.00
74,375.00
.I'::J
;E O-OO T T 1 T T T 1
?{5 0.00 74.38 148.75 223.13 297.50 371.88 446.25 520.63 595.00
-74,375.00
-148,750.00
-223,125.00
-297,500.00 -
7t
3. AUEIQE 2 REHE (A& A0 AZH) (Ehg|atel)
KR4201N92¢2018-09 =295 2,273
7| RpA| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 480 479 478 475 472 466 459
-5.33% 473 466 457 445 431 414 395
-2.67% 407 381 352 322 290 256 221
0% 130 87 43 0 -43 -87 -130
2.67% -475 -507 -541 -576 -613 -651 -689
5.33% -1,315 -1,326 -1,340 -1,357 -1,377 -1,400 -1,424
8.00% -2,234 -2,236 -2,239 -2,244 -2,251 -2,261 -2,273
KR4201N92¢2018-09 &297.5 25,500
7| ApA| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4,261 4,258 4,250 4,234 4,207 4,166 4,109



-5.33%
-2.67%
0%
2.67%

5.33%

8.00%

7424
-8.00%

4,225
3,788
1,490
-4,529
-13,934
-24,805

4,181
3,561
999
-4,994
-14,140
-24,850

KR4301N92¢2018-09 %297.5

-25.00%

-5.33%

-2.67%
0%
2.67%
5.33%
8.00%

-22,736
-14,892
-7,049
384
3,821
4,037
4,038

-16.67%
-22,736
-14,892

-7,052
263
3,732
4,035
4,038

4,114 4,019 3,896
3,296 3,001 2,679
502 0 -505
-5472 -5,958 -6,450
-14,386 -14,666 -14,976
-24,922 -25,022 -25,152
7| Z=Xpete] HEd

-8.33% 0% 8.33%
-22,736 -22,736 -22,736
-14,892 -14,892 -14,892
-7,059 -7,070 -7,087
134 0 -139
3,632 3,522 3,405
4,031 4,024 4,011
4,038 4,038 4,037

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

3,745
2,334
-1,014
-6,949
-15,312
-25,312

16.67%
-22,736
-14,892
-7,111
-282
3,281
3,994
4,037

3,568
1,969
-1,524
-7,452
-15,669
-25,500
22,736

25.00%
-22,736
-14,893
-7,141
-428
3,152
3,970
4,036



N oh
MY >

ne me

2018-09-07
2018-09-06

32

2. 7N He| &

= 2 13

I 4r = >

w158 M= 0 0 0 &
#7t5d =4 0 0 0 ALY
Rt5H  ME 5,019 0 5,019 ZtL|
27158 24 0 219 -219 =iy

12
|
P

HCU8-H-SHARES IDX FUT Sep18

5,018.50

3,763.88

2,509.25

1,254.63

0.00 2,652.75 5,305.50 7,958.25,10,611.0013,263.7515,916.5018,569.2521,222.00

-1,254.63

-2,509.25

-3,763.88

-5,018.50 -

HSCEI9C108-HSCEI

27.73

20.80

13.87

0.00

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



r

-6.93

-13.87

-20.80

-27.73

101.87

76.40

-50.94

-76.40

-101.87

12.96

9.72

HSCEI9C110-HSCEI

.00  2,750.00 5,500.00 8,250.00 11,000.0613,750.0016,500.0019,250.0022,000.00

HSCEI9P108-HSCEI

.00  2,700.00 5,400.00 8,100.00,40,800.0013,500.0016,200.0018,900.0021,600.00

pd

e



9.72 pd

-12.96
712
HSCEI9P110-HSCEI
76.92
57.69
38.46
19.23
5
ar

— OOO T T T T T T 1

2{5 0.00 2,750.00 5,500.00 8,250.00,41,000.0013,750.0016,500.0019,250.0022,000.00
-19.23 /
-38.46 /

-57.69

-76.92
7
3. AL 2 £ P EHSE A U4 ZY) (Er9l:eare)
HCU8 H-SHARES IDX FUT Sep18 401
HSCEI9C108 HSCEI 2
HSCEI9C110 HSCEI 8
HSCEI9P108 HSCEI 1
HSCEI9P110 HSCEI 6
4. THYAEO| AIThE L0 AZA(VaR : 9%+ F,1027|F) GRS

384



DAY 2018-09-07
J|Z  2018-09-06

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 3,979
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 1,685
7| =Xt HE



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 281 281 281 280 278 275 271
-5.33% 279 276 272 265 257 247 236
-2.67% 250 235 218 198 177 154 130

0% 98 66 33 0 -33 -67 -101
2.67% -299 -330 -361 -394 -426 -459 -492
5.33% -920 -934 -950 -969 -989 -1,011 -1,035
8.00% -1,639 -1,642 -1,646 -1,653 -1,662 -1,672 -1,685

KR4301N92¢2018-09 %295 131
7| Z=Xpete] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -131 -131 -131 -131 -131 -131 -131
-5.33% -84 -84 -84 -84 -84 -84 -84
-2.67% -37 -37 -37 -38 -38 -38 -39

0% 3 2 1 0 -1 -2 -3
2.67% 14 14 14 13 13 12 12
5.33% 14 14 14 14 14 14 14
8.00% 14 14 14 14 14 14 14

KR4301N92¢ 2018-09 &£297.5 1,512
7| Z=Xpeke] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,512 -1,512 -1,512 -1,512 -1,512 -1,512 -1,512
-5.33% -990 -990 -990 -990 -990 -990 -990
-2.67% -469 -469 -469 -470 -471 -473 -475

0% 26 17 9 0 -9 -19 -28
2.67% 254 248 242 234 226 218 210
5.33% 268 268 268 268 267 266 264
8.00% 269 269 269 269 268 268 268

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



2l 2018-09-07
2018-09-06

M 27153 ME 0 0 0
At mrted =4 0 0 0 &L
At INES 22 0 0 0 &2
=4 271538 ME 6,841 0 6,841
=7 2It5d e 0 28115 228,115 AL
A Xl 2o 87,540 0 87,540 At Q)

OESXU8-C3350-EURO STOXX 50

1,137.96

853.47

568.98

284.49

~ 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

-284.49

-568.98

-853.47

-1,137.96

OESXU8-C3375-EURO STOXX 50

12,919.65

9,689.74

6,459.83

3,229.91



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
-3,229.91 \
-6,459.83 \
-9,689.74 \
-12,919.65
7t4
OESXU8-P3350-EURO STOXX 50
853.47
568.98
284.49
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
-284.49 /
-568.98 /
-853.47
-1,137.96
74
OESXU8-P3375-EURO STOXX 50
12,919.65
9,689.74
6,459.83
3,229.91
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
-27270 01




-2,443.91 /
-6,459.83 /
-9,689.74
-12,919.65
717
VGUS8-EURO STOXXX 50 SEP18
6,840.57

5,130.43 /

3,420.28 /

1,710.14
o /
=]
T 000

T T

T

2& 0.00 828.75 1,657.50 2,48%5.00 4,14I3.75 4,972.50 5,801.25 6,630.00
-1,710.14
-3,420.28 /
-5,130.43 /
-6,840.57

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 2018-09-07
J|Z  2018-09-06

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 18,701 0 18,701 ELY

2. B7|AIHO| 2YRE

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

18,700.75
14,025.56
9,350.38
4,675.19
&l
T 000 . . . . . . .
e 000 7363 14725 220.88 39450 36813 44175 51538 589.00
4,675.19
9,350.38
14,025.56
118,700.75 -
7424
3. ALZI SR EHE Mol Aol (ero et
— o= . 140c%
KR4101N90( 2018-09 T AT 200K| =42 1,495
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -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¥)

ol
=

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



DAY 2018-09-07
J|Z  2018-09-06

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%

712l oo &}
his 7/tE5d 0 0 0 ALy
A 754 1,473 0 1,473 ZLy
2. B7|AHe| &7 E
KR4101N90006-2018-09 T A Ii| 200X | =M E
1,472.50
1,104.38
736.25
368.13
=
T 000 . . . . . :
%5 0.00 73.63 147.25 220.88 294.50 368.13 441.75 515.38 589.00
-368.13
-736.25
-1,104.38
-1,472.50 -

-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 2018-09-07
J|Z  2018-09-06

ETFAOIEY HE| K| 25X EEH10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,209 0 2,209 HU

2. B7|AIHO| 2YRE

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

2,208.75
1,656.56
1,104.38
552.19
&l
T 000 . . . . . . .
e 000  73.63 14725 22088 99450 368.13 44175 51538 589.00
552,19
1,104.38
-1,656.56
2,08.75 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N90( 2018-09 T AT 200K| =42 177
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 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

133



DAY 2018-09-07
J|Z  2018-09-06

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,756 0 1756 ELA

2. B7|AIHO| 2YRE

KR4111N90005-2018-09 AHMMXP7|H M E

1,316.70
877.80
438.90
.un'a
T 000 . . . . . . .
e 0.00 11,550.0023,100.0034,650.0046,200.0057,750.0069,300.0080,850.0092,400.00
-438.90
877.80
11,316.70
-1,755.60 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
]
KR4111N9O( 2018-09 AHM T R}7H 8 41 2 140
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -140 -140 -140 -140 -140 -140 -140
-5.33% -93 -93 93 93 93 93 -93
-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% 93 93 93 93 93 93 93

8.00% 140 140 140 140 140 140 140



ol

7|1¥)

ol
=

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

165



Al 2018-09-07
7|&=2  2018-09-06

AOFEKRX300Q1H A2 E XSS

Mt 7t5H M= 0 0 0 &Y
= Rt HE 663 0 663 HLf
2. Qt7|A| "ol &l x
KR4101N90006-2018-09 R A 1| 200X| =M=
662.63
496.97
331.31
165.66
.E.l'.]
T 000 . . . . . . .
?{5 0.00 73.63 147.25 220.88 7294.50 368.13 441.75 515.38 589.00
-165.66
-331.31
-496.97
-662.63 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
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 2018-09-07
J|Z  2018-09-06

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

Al {715 dH M= 0 0 0 &
At mrted =4 0 0 0 &L
A 7153 ME 13,621 0 13,621 ALY
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