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KR4101N60009-2018-06 2 A 1| 200X| =M=
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T 000 . . . . . .
?{5 0.00 81.00 162.00 243.00 .7324.00 405.00 486.00 567.00 648.00
-384.75
-769.50
-1,154.25
-1,539.00 -
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3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N60(2018-06 A L|200K|=M = 123
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -123 -123 -123 -123 -123 -123 -123
-5.33% -82 -82 -82 -82 -82 -82 -82
-2.67% -41 -41 -41 -41 -41 -41 -41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 82 82 82 82 82 82 82
8.00% 123 123 123 123 123 123 123
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HCH8-HSCEI FUTURES MAR18

2,108.26

1,581.20

1,054.13

527.07

— 0.00

?{5 0.00 3,180.00 6,360.00 9,540.00,42,720.0015,900.0019,080.0022,260.0025,440.00

-527.07

-1,054.13

-1,581.20

-2,108.26 -
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-35.23
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ol S7tsd =M 0 1,093,938  -1,093,938 ZtLY|

KR4201N43128-2018-04 £312.5

85,937.50

64,453.13

42,968.75

21,484.38

— O-OO T T T L T T T
o 0.00 78.13  156.25 234.38 312.50\_390.63 468.75 546.88 625.00

-21,484.38

-42,968.75

-64,453.13

-85,937.50

KR4201N43151-2018-04 315

567,000.00

425,250.00

283,500.00

141,750.00

— O-OO T T T L T T T
of 0.00 78.75 157.50 236.25 315.00%_.393.75 47250 551.25 630.00

-141,750.00




-283,500.00

-425,250.00
-567,000.00
742
KR4301N43159-2018-04 3315
441,000.00
330,750.00
220,500.00
110,250.00
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;E O-OO T T T d T T T 1
2|5 0.00 78.75 157.50 236.25 _,315.00 393.75 47250 551.25 630.00
-110,250.00
-220,500.00
-330,750.00
-441,000.00 -
742
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201N4312018-04 2312.5 6,166
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3796 3652 3498 333 3,168 2,994 2,816
-5.33% 3160 2963 2764 2563 2360 2,156 1,951
-2.67% 2092 1878 1665 1451 1237 1,023 809
0% 575 388 196 0 -199 -401 -605
267%  -1309  -1444  -1591  -1749  -1915 -2,087 2,266
533% 3441 -3522 3619  -3731  -3855 -3,990 4,135
800%  -5707  -5748  -5805  -5876  -5960 6,057 6,166
KR4201N4312018-04 2315 39,347
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
800% 22709 21872 20958 19980 18950 17877 16769
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-2.67%
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-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
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19,230
13,085
3,990
-7,699
-21,237
-35,856
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11,677
2,679
-8,702
-21,876
-36,201
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1,347
-9,773
-22,619
-36,650
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-21,907
-11,026
-2,829
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-11,452
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3,415
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1,175.25
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-1,175.25
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3. AL2IE 2ol TZHE(E T Mol A (el aerg)
HCHS HSCEI FUTURES MAR18 376
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OHHIH8-C1: HSCEI 97
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OHHIH8-P1Z HSCEI 97
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74
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3,515.63
2,343.75
1,171.88
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O-OO T T T T T T 1
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-5,118./5
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-15,356.25
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3. ALE|E 2R zHFEI &L Y=d) k)
2.529E+11 UBCSFXCL INDEX 2 1,446

7| Z=Xpeke] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  2500%
800%  -1446  -1446  -1446  -1446  -1446 -1,446 -1,446
-5.33% -964 -964 -964 -964 -964 -964 -964
-2.67% 482 482 482 482 482 482 482
0% 0 0 0 0 0 0 0
2.67% 482 482 482 482 482 482 482
5.33% 964 964 964 964 964 964 964
8.00% 1446 1446 1446 1446 1446 1,446 1,446
2.529E+11 UBCSFXCL INDEX_3 273

7| Z=Xpete] HEE
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 273 -273 273 273 273 273 273
-5.33% 182 182 182 182 182 182 182
-2.67% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 273 273 273 273 273 273 273
2.529E+11 UBCSFXCL INDEX_5 234

7| Z=Xpeke] HEE
712 2500% -1667%  -833% 0%  833%  1667%  2500%
. -8.00% -234 -234 234 234 -234 234 -234
-5.33% -156 -156 156 156 156 156 -156
-2.67% 78 78 78 78 78 78 78
0% 0 0 0 0 0 0 0
2.67% 78 78 78 78 78 78 78
5.33% 156 156 156 156 156 156 156
 8.00% 234 234 234 234 234 234 234
2.529E+11 UBCSFXCL INDEX_6 195

7| Z=Xpete] HEE
712 2500%  -1667%  -833% 0%  833%  1667%  2500%



-8.00% -195 -195 -195 -195 -195 -195 -195
-5.33% -130 -130 -130 -130 -130 -130 -130
-2.67% -65 -65 -65 -65 -65 -65 -65
0% 0 0 0 0 0 0 0
2.67% 65 65 65 65 65 65 65
5.33% 130 130 130 130 130 130 130
8.00% 195 195 195 195 195 195 195
2.529E+11 UBCSFXC1 INDEX_7 250

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -250 -250 -250 -250 -250 -250 -250
-5.33% -167 -167 -167 -167 -167 -167 -167
-2.67% -83 -83 -83 -83 -83 -83 -83
0% 0 0 0 0 0 0 0
2.67% 83 83 83 83 83 83 83
5.33% 167 167 167 167 167 167 167
8.00% 250 250 250 250 250 250 250
2.529E+11 UBCSFXC1 INDEX_8 462

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -462 -462 -462 -462 -462 -462 -462
-5.33% -308 -308 -308 -308 -308 -308 -308
-2.67% -154 -154 -154 -154 -154 -154 -154
0% 0 0 0 0 0 0 0
2.67% 154 154 154 154 154 154 154
5.33% 308 308 308 308 308 308 308
8.00% 462 462 462 462 462 462 462
2.529E+11 UBCSFXC1 INDEX_10 273

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -273 -273 -273 -273 -273 -273 -273
-5.33% -182 -182 -182 -182 -182 -182 -182
-2.67% -91 -91 -91 -91 -91 -91 -91
0% 0 0 0 0 0 0 0
2.67% 91 91 91 91 91 91 91
5.33% 182 182 182 182 182 182 182
8.00% 273 273 273 273 273 273 273
2.529E+11 UBCSFXC1 INDEX_11 625

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -625 -625 -625 -625 -625 -625 -625
-5.33% -417 -417 -417 -417 -417 -417 -417
-2.67% -208 -208 -208 -208 -208 -208 -208
0% 0 0 0 0 0 0 0
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5.33% 417 417 417 417 417 417 417
8.00% 625 625 625 625 625 625 625
2.529E+11 UBCSFXC1 INDEX_12 469
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -469 -469 -469 -469 -469 -469 -469
-5.33% -313 -313 313 313 -313 313 -313
-2.67% -156 -156 -156 -156 -156 156 -156
0% 0 0 0 0 0 0 0
267% 156 156 156 156 156 156 156
5.33% 313 313 313 313 313 313 313
8.00% 469 469 469 469 469 469 469
KR4101N60C 2018-06 A I|200K| =M 2 871
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -871 871 871 871 871 871 871
-5.33% 581 581 581 581 581 581 581
-2.67% -290 -290 -290 -290 -290 -290 -290
0% 0 0 0 0 0 0 0
267% 290 290 290 290 290 290 290
5.33% 581 581 581 581 581 581 581
8.00% 871 871 871 871 871 871 871
KR4201N4312018-04 2315 2,142
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,236 1,191 1,141 1,088 1,032 973 913
-5.33% 1,047 981 913 843 773 703 631
267% 712 636 559 482 406 329 253
0% 217 146 73 0 74 -149 223
267% 419 474 532 -593 -657 723 -790
5.33% 1156 -1,191  -1231  -1277  -1326 -1,379 -1,435
8.00% 1,952 -1971  -1995  -2,025  -2,060 -2,099 2,142
KR4301N4312018-04 £312.5 228
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -209 211 214 217 -220 224 228
-5.33% -98 -104 -109 115 121 127 -133
267% 22 -29 35 -42 -49 -56 -62
0% 14 10 5 0 5 11 17
267% 25 24 21 19 16 12 9
5.33% 27 27 26 25 24 22 20
8.00% 27 27 27 27 27 26 25
KR4301N4312018-04 £315 1,085
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3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 194
260105SQPXSG EURO Covered CALL STRATEGY 364
OESXH8-C34EURO STOXX 50 1,004
OESXH8-C34EURO STOXX 50 80
OESXH8-P34EURO STOXX 50 1,004
OESXH8-P3Z£EURO STOXX 50 80
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0% 0 0 0 0 0 0 0
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