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Mt e = 0 0 0 ZLy
= o71=4 2 1,535 0 1,535 ZFLH
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,535.44
1,151.58
767.72
383.86
.E.l'.]
T 000 . . . . . .
?{5 0.00 80.81 161.63 242.44 323.25 404.06 484.88 565.69 646.50
-383.86
-767.72
-1,151.58
-1,535.44 -
7t
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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SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 5,081 0 5,081 Q|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
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e I
I Q5 Ao

VGMS8-EURO STOXX 50 JUN18

751.69
501.12
250.56
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 827.75 1,655.50 2,483.25,3,311.00 4,138.75 4,966.50 5,794.25 6,622.00
-250.56
-501.12
-751.69
-1,002.25 -
742
3. A2 £YFRHS HIHE LI (EH9l B2l
VGM8 EURO STOXX 50 JUN18 80
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,201 0 2,201 HU

HCH8-HSCEI FUTURES MAR18

2,063.45

1,547.59

1,031.72

515.86

1) 0.00 .
ol 0.00 3,111.50 6,22

A
-515.86

3.00 9,334.50,42,446.0015,557.5018,669.0021,780.5024,892.00

-1,031.72

-1,547.59

-2,063.45 -

MHCH8-MINI H-SHR IDX FU MAR18
138.00

103.50

69.00

34.50

— 0-00 T T T 1 T T T
or 0.00 3,111.50 6,223.00 9,334.50,42,446.0015,557.5018,669.0021,780.5024,892.00

-34.50




-69.00

-103.50
-138.00 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCH8 HSCEI FUTURES MAR18 165
MHCH8 MINI H-SHR IDX FU MAR18 11
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SAlY  2018-03-23
7|&g  2018-03-22

0K ==(1) =(2) =ZX|M8(1-2)

Mt {7ted =M 15,134 0 15,134 ALY
ol S7tsd =M 0 1,046,781  -1,046,781 =tLY|

KR4201N43128-2018-04 £312.5

74,218.75

55,664.06

37,109.38

18,554.69

— 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

-18,554.69

-37,109.38

-55,664.06

-74,218.75

KR4201N43151-2018-04 315

547,312.50

410,484.38

273,656.25

136,828.13

— 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

-136,828.13




-273,656.25

-410,484.38
-547,312.50
A
|
KR4301N43159-2018-04 3315
425,250.00
318,937.50
212,625.00
106,312.50
&
;E O-OO T T d T T T 1
?ﬂ 0.00 78.75 157.50 236.25 _,315.00 393.75 47250 551.25 630.00
-106,312.50
-212,625.00
-318,937.50
-425,250.00 -
74
3. AlLtE| 2 20 REHE A A0 AZY) (EHS]: k1)
KR4201N4312018-04 2312.5 5,458
7| ERArO| BIEN
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 3217 3119 3012 2898 2779 2,655 2,527
-5.33% 2711 2565 2417 2268 2117 1,965 1,813
-2.67% 1779 1621 1462 1302 1143 983 824
0% 405 275 140 0 143 288 -436
267%  -1309  -1391  -1485  -1587  -1697 1,814 -1,936
533% 3222 -3263  -3316  -3380  -3453 -3,536 3,627
800%  -5225 5241  -5266  -5300  -5344 5,397 5,458
KR4201N4312018-04 2315 38,922
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
800% 21214 20599 19911 19,161 18362 17,521 16,644




-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%

18,232
12,361
3,212
-8,690
-22,339
-36,844

17,238
11,183
2,164
-9,406
-22,723
-37,009

16,216
10,006
1,092
-10,193
-23,197
-37,247

KR4301N4312018-04 =315

-25.00%

-21,247
-10,548
-2,621
1,225
2,296
2,458
2472

-16.67%
-21,340
-10,896

-3,167
841
2,167
2,436
2470

15,171
8,829

0
-11,039
-23,752
-37,559

14,110
7,651
-1,107
-11,932
-24,379
-37,946

7| Z=Xpete] HEd

-8.33%
-21,468
-11,273

-3,713
431
1,999
2,397
2,464

0%
-21,629
-11,672

-4,259
0
1,793
2,335
2452

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

8.33%
-21,823
-12,091

-4,805

-448
1,554
2,248
2,430

13,035
6,474
-2,225
-12,865
-25,068
-38,401

16.67%
-22,047
-12,525
-5,351
-910
1,283
2,135
2,395

11,949
5,297
-3,353
-13,830
-25,812
-38,922
22,298

25.00%
-22,298
-12,971
-5,897
-1,382
985
1,995
2,345
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A 7153 ME 4,003 0 4,003 EtL|
=A 27158 24 0 9,506 -9,506 ZFLK

2. 7N He| &

12
|
P

HCH8-HSCEI FUTURES MAR18

3,002.61

2,001.74

1,000.87

of 0.00 3,111.50 6,223.00 9,334.50,42,446.0015,557.5018,669.0021,780.5024,892.00

-1,000.87

-2,001.74

-3,002.61

-4,003.48 -

OHHIH8-C126-HSCEI

3,703.20

2,777.40

1,851.60

925.80

or 0.00 3,150.00 6,300.00 9,450.0012,600.0015,750.0018,900.0022,050.0025,200.00




SH

-925.80

-1,851.60

-2,777.40

-3,703.20

OHHIH8-C128-HSCEI

1,049.86

787.39

524.93

262.46

0.00
0.

D0  3,200.00 6,400.00 9,600.0012,800.0016,000.0019,200.0022,400.0025,600.00

-262.46

-524.93

-787.39

-1,049.86

OHHIH8-P126-HSCEI

3,703.20

2,777.40

1,851.60

925.80

-1,851.60

.00  3,150.00 6,300.00 9,450.00,42,600.0015,750.0018,900.0022,050.0025,200.00

yd

d



-2,777.40 |

-3,703.20 -

<

-262.46

-524.93

-787.39

-1,049.86 -

787.39

524.93

262.46

OHHIH8-P128-HSCEI

O-OO T T T T

T

1

0.00 3,200.00 6,400.00 9,600.00,42,800.0016,000.0019,200.0022,400.0025,600.00

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCH8 HSCEI FUTURES MAR18
OHHIH8-C1. HSCEI
OHHIH8-C1. HSCEI
OHHIH8-P1Z HSCEI
OHHIH8-P1Z HSCEI

o| Z[CH =0 4= (VaR : 99% M 2| +F, 102 7| F)
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84

m
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i
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M 7t5H M= 0 0 0 &Y
M e = B 0 0 0 &9
At f715E SHM 0 0 0 &
A FHEH M= 10,910 0 10,910 LY
=2 SIEH  AY 54200 0 54,200 % Q|
el {7tsd =M 0 55,718 -55,718 ALY
2. Q7| A|Ee & x
KR4101N60009-2018-06 2 A 1| 200X| =M=
10,909.69
8,182.27
5,454.84
2,727.42
=
il 0.00 . . : . : . .
3{5 0.00  80.81 161.63 242.44 732325 404.06 484.88 565.69 646.50
2,727.42
-5,454.84
-8,182.27
-10,909.69 -
74
KR4201N43151-2018-04 -2-315
30,870.00
23,152.50
15,435.00
7,717.50




ol
=
I

%F

A

O-OO T T T T T T
000 7875 15750 236.25 315.00% 393.75 472.50 551.25 630.00
-7,717.50 \
-15,435.00 \
-23,152.50
-30,870.00
74
KR4301N43126-2018-04 E£312.5
4,687.50
3,515.63
2,343.75
1,171.88
0.00 T T T T T T 1
000 7813 15625 23438 31250 390.63 468.75 546.88 625.00
-1,171.88 /
-2,343.75 /
-3,515.63
-4,687.50
74
KR4301N43159-2018-04 315
20,160.00
15,120.00
10,080.00
5,040.00
O-OO T T T T T T 1
000 7875 15750 236.25_7315.00 393.75 472.50 551.25 630.00




-5,U040.0U

-10,080.00

-15,120.00

-20,160.00 -

3. ALE|E 2R zHFEI &L Y=d) e akRl)
2.529E+11 UBCSFXCL INDEX_2 1,451

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-800% 1451  -1451  -1451  -1451  -1451 1,451 1,451
-5.33% -967 -967 -967 -967 -967 -967 -967
-2.67% 484 -484 484 484 484 484 484
0% 0 0 0 0 0 0 0
2.67% 484 484 484 484 484 484 484
5.33% 967 967 967 967 967 967 967
8.00% 1451 1451 1451 1451 1451 1451 1451
2.529E+11 UBCSFXCL INDEX_3 274

7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -274 -274 274 274 274 274 274
-5.33% 183 -183 183 183 183 183 183
-2.67% 91 91 91 91 91 91 91
0% 0 0 0 0 0 0 0
267% 91 91 91 91 91 91 91
5.33% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXCL INDEX_5 235

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% 235 -235 235, 235, 235 235 235
-5.33% 157 157 157 157 157 157 157
-2.67% 78 78 78 78 78 78 78
0% 0 0 0 0 0 0 0
267% 78 78 78 78 78 78 78
5.33% 157 157 157 157 157 157 157
 8.00% 235 235 235 235 235 235 235
2.529E+11 UBCSFXCL INDEX_6 196

7| Z=Xpete] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%



-8.00% -196 -196 -196 -196 -196 -196 -196
-5.33% -131 -131 -131 -131 -131 -131 -131
-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% 131 131 131 131 131 131 131
8.00% 196 196 196 196 196 196 196
2.529E+11 UBCSFXC1 INDEX_7 251

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -251 -251 -251 -251 -251 -251 -251
-5.33% -167 -167 -167 -167 -167 -167 -167
-2.67% -84 -84 -84 -84 -84 -84 -84
0% 0 0 0 0 0 0 0
2.67% 84 84 84 84 84 84 84
5.33% 167 167 167 167 167 167 167
8.00% 251 251 251 251 251 251 251
2.529E+11 UBCSFXC1 INDEX_8 464

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -464 -464 -464 -464 -464 -464 -464
-5.33% -309 -309 -309 -309 -309 -309 -309
-2.67% -155 -155 -155 -155 -155 -155 -155
0% 0 0 0 0 0 0 0
2.67% 155 155 155 155 155 155 155
5.33% 309 309 309 309 309 309 309
8.00% 464 464 464 464 464 464 464
2.529E+11 UBCSFXC1 INDEX_10 274

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -274 -274 -274 -274 -274 -274 -274
-5.33% -183 -183 -183 -183 -183 -183 -183
-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% 183 183 183 183 183 183 183
8.00% 274 274 274 274 274 274 274
2.529E+11 UBCSFXC1 INDEX_11 627

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -627 -627 -627 -627 -627 -627 -627
-5.33% -418 -418 -418 -418 -418 -418 -418
-2.67% -209 -209 -209 -209 -209 -209 -209
0% 0 0 0 0 0 0 0



267% 209 209 209 209 209 209 209
5.33% 418 418 418 418 418 418 418
8.00% 627 627 627 627 627 627 627
2.529E+11 UBCSFXC1 INDEX_12 471
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 471 471 471 471 471 471 471
-5.33% 314 314 314 314 314 314 314
267% -157 -157 157 -157 -157 -157 -157
0% 0 0 0 0 0 0 0
267% 157 157 157 157 157 157 157
5.33% 314 314 314 314 314 314 314
8.00% 471 471 471 471 471 471 471
KR4101N60C 2018-06 A I|200K| =M 2 873
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -873 -873 -873 -873 -873 -873 -873
-5.33% 582 582 582 582 582 582 582
267% 291 291 291 291 291 291 291
0% 0 0 0 0 0 0 0
267% 291 291 291 291 291 291 291
5.33% 582 582 582 582 582 582 582
8.00% 873 873 873 873 873 873 873
KR4201N4312018-04 2315 2,195
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,197 1,162 1,123 1,081 1,036 988 939
-5.33% 1,028 972 915 856 796 735 674
267% 697 631 564 498 432 365 299
0% 181 122 62 0 62 126 -189
267% -490 531 575 -623 673 726 -780
5.33% 1260  -1282  -1308  -1,340  -1375 1,414 1,456
8.00% 2078  -2087  -2101  -2118  -2,140 2,166 2,195
KR4301N4312018-04 £312.5 224
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -208 -210 212 214 217 2220 224
-5.33% -95 -100 -105 -110 115 121 126
267% 20 26 -32 -38 -44 -50 -56
0% 11 8 4 0 4 9 13
267% 18 17 16 14 12 10 7
5.33% 19 19 19 18 18 17 16
8.00% 19 19 19 19 19 19 18
KR4301N4312018-04 £315 1,057
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-5.33%
-2.67%

0%
2.67%
5.33%
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-1,007
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117

-16.67%
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-517
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116
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7| =Rl S

-8.33%
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20
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114
117

99% A 2|+
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-1,025
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-202

0

85
111
116

£.1027|

)

8.33%
-1,035
-573
-228
-21

74
107
115

16.67%
-1,045
-594
-254
-43

61

101
114

25.00%
-1,057
-615
-280
-66

47
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-2,271.29
-4,542.58
-6,813.87
-9,085.16
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6,726.33

4,484.22




2,242.11

0.00

862.50 1,725.00 2,587.50 3,450.00.4,312.50 5,175.00 6,037.50 6,900.00

-2,242.11

N

-4,484.22

N

-6,726.33

-8,968.44

OESXJ8-P3425-EURO STOXX 50

6,813.87

4,542.58

2,271.29

0.00
0.00

856.25 1,712.50 2,568.75,3,425.00 4,281.25 5,137.50 5,993.75 6,850.00

-2,271.29

-4,542.58

-6,813.87

-9,085.16

OESXJ8-P3450-EURO STOXX 50

8,968.44

6,726.33

4,484.22

2,242.11

0.00
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862.50 1,725.00 2,587.50,3,450.00 4,312.50 5,175.00 6,037.50 6,900.00

-2,242.11

-4,484.22

-6,726.33

-8,968.44 -

VGMS8-EURO STOXX 50 JUN18

9,229.00

6,921.75

4,614.50

2,307.25

-2,307.25

.00

827.75 1,655.50 2,483.25,3,311.00 4,138.75 4,966.50 5,794.25 6,622.00

-4,614.50

-6,921.75

-9,229.00 -

3. AlLtE|2E &9

72

AEHEE RN A) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 176
260105SQPXSG EURO Covered CALL STRATEGY 330
OESXJ8-C34. EURO STOXX 50 727
OESXJ8-C34 EURO STOXX 50 717
OESXJ8-P34. EURO STOXX 50 727
OESXJ8-P34!'EURO STOXX 50 717
VGMS8 EURO STOXX 50 JUN18 738
MOJAZ U (VaR : 99% A 24 E,1027|F) GEE)
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Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 21,011 0 21,011 =tLH

2. B7|AIHO| 2YRE

KR4101N60009-2018-06 2 A 1| 200X| =M=

15,758.44
10,505.63
5,252.81
=
il 0.00 . . : . : . .
e 0.00  80.81 161.63 242.44 32325 404.06 484.88 565.69 646.50
5,252.81
-10,505.63
115,758.44
21,011.25 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
_ o [ 1zq1
KR410INGO( 2018-06 TAL|200K| %A 2 1,681
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1681  -1681  -1681  -1681  -1681 11,681 11,681
-5.33% 1121 -1121  -1121 -1121 -1121 1,121 1,121
-2.67% -560 -560 -560 -560 -560 -560 -560
0% 0 0 0 0 0 0 0
2.67% 560 560 560 560 560 560 560
5.33% 1,121 1121 1121 1121 1121 1,121 1,121

8.00% 1,681 1,681 1,681 1,681 1,681 1,681 1,681
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ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,051 0 1,051 FLy

TR E S

KR4101N60009-2018-06 2 A 1| 200X| =M=
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