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KR4101N60( 2018-06 R A L|200X|=M & 120
7| Z=RHAto| HE
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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0% 0 0 0 0 0 0 0
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1,528.37

1,018.91

509.46

— 0.00 . f
or 0.00 3,080.00 6,160.00 9,240.00,42,320.0015,400.0018,480.0021,560.0024,640.00
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-509.46

-1,018.91

-1,528.37
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or 0.00 3,080.00 6,160.00 9,240.00,42,320.0015,400.0018,480.0021,560.0024,640.00
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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
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KR4301N43159-2018-04 3315
425,250.00
318,937.50
212,625.00
106,312.50
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;E O-OO T T 1 T T T 1
?{5 0.00 78.75 157.50 236.25 ~315.00 393.75 472,50 551.25 630.00
-106,312.50
-212,625.00
-318,937.50
-425,250.00 -
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3. AUEIQE 2 REHE (A& A0 AZH) (Ehg|atel)
KR4201N4312018-04 =312.5 4,992
7| RpA| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 2,165 2,122 2,070 2,008 1,938 1,861 1,777
-5.33% 1,954 1,862 1763 1657 1547 1,433 1316
-2.67% 1,419 1,283 1,146 1,008 870 731 591
0% 421 282 141 0 -142 -284 -426
2.67% -1,029 -1,132 -1,242 -1,358 -1,477 -1,601 -1,727
5.33% -2,793 -2,850 -2,917 -2,993 -3,078 -3,170 -3,268
8.00% -4,716 -4,739 -4,772 -4,814 -4,865 -4,924 -4,992
KR4201N4312018-04 =315 35,102
7| ApA| HEA
7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 13,650 13,415 13,108 12,733 12,296 11,803 11,260




-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%

12,535
9,431
3,176

-6,512

-18,842
-32,642

11,967
8,502
2,118

-7,376

-19,360
-32,877

KR4301N4312018-04 =315

-25.00%
-26,574
-15,389

-5,338
1,640
4,780
5,604
5,725

-16.67%
-26,594
-15,529

-5,752
1,094
4,440
5497
5,707

11,334 10,646 9,915
7,553 6,588 5,610
1,059 0 -1,060

-8,274 -9,201 -10,148

-19,954 -20,610 -21,320
-33,187 -33,571 -34,022
7| Z=Xpete] HEd

-8.33% 0% 8.33%

-26,630 -26,687 -26,766
-15,708 -15,923 -16,170
-6,188 -6,639 -7,104
548 0 -548
4,067 3,668 3,249
5,353 5171 4,955
5,674 5,620 5,543
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9,146
4,623
-2,120
-11,113
-22,074
-34,534

16.67%
-26,870
-16,446
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2,811
4,707
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8,346
3,628
-3,180
-12,093
-22,867
-35,102
26,999
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-26,999
-16,747
-8,064
-1,645
2,360
4,431
5,312
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-923.63

-1,847.27

OHHIH8-C128-HSCEI

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

OHHIH8-P126-HSCEI

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

yd

d




-2,770.90 |

3,694.53 -
7424
OHHIH8-P128-HSCEI
785.55
523.70
261.85
7
=
T 000 : : : . : .
e 0.00  3,200.00 6,400.00 9,600.0047,800.0016,000.0019,200.0022,400.0025,600.00
261.85
523.70
785.55
11,047.40 -

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)

296
84

m
10
i
[ACL
[#o

939



SAlY  2018-03-28
7|&=4  2018-03-27

Al QIlsd  Me2 0 0 0 ALY
Al lsd A 0 0 0 &9
A QlEH  8M 0 0 0 ELi
= lsd  ME 10,675 0 10,675 EL
=7 CHESTINPN-" 54,200 0 54,200 % Q|
= Qlzd M 0 55718 -55,718 AL|
2. QE7|A|®o| folE
KR4101N60009-2018-06 iﬁﬂl ZOOII -?—tl =
10,675.13
8,006.34
5,337.56
2,668.78
=
il 0.00 . . : . : . .
2{; 0.00 79.08 158.15 237.23 7316.30 395.38 474.45 553,53 632.60
-2,668.78
-5,337.56
-8,006.34
-10,675.13 -
7t
KR4201N43151-2018-04 -_T'E-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 1,453

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1453  -1453  -1453  -1453  -1453 1,453 1,453
-5.33% -969 -969 -969 -969 -969 -969 -969
-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% 969 969 969 969 969 969 969
8.00% 1453 1453 1453 1453 1453 1,453 1453
2.529E+11 UBCSFXCL INDEX_3 275

7| Z=Xpete] HEE
7} 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 275 275 275 275 275 275 275
-5.33% 183 -183 183 183 183 183 183
-2.67% 92 -92 92 92 -92 92 -92
0% 0 0 0 0 0 0 0
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5.33% 183 183 183 183 183 183 183
8.00% 275 275 275 275 275 275 275
2.529E+11 UBCSFXCL INDEX_5 236

7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
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5.33% 419 419 419 419 419 419 419
8.00% 628 628 628 628 628 628 628
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 2 854
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -854 -854 -854 -854 -854 -854 -854
-5.33% 569 569 569 569 569 569 569
-2.67% -285 -285 -285 -285 -285 -285 -285
0% 0 0 0 0 0 0 0
267% 285 285 285 285 285 285 285
5.33% 569 569 569 569 569 569 569
8.00% 854 854 854 854 854 854 854
KR4201N4312018-04 2315 1,980
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 770 757 739 718 694 666 635
-5.33% 707 675 639 600 559 516 471
267% 532 480 426 372 316 261 205
0% 179 119 60 0 -60 -120 -179
267% -367 -416 467 519 572 627 682
5.33% 1,063 -1,092  -1125  -1162  -1,203 1,245 -1,290
8.00% 1,841  -1854  -1872  -1,893  -1919 -1,948 -1,980
KR4301N4312018-04 £312.5 281
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 274 274 275 276 277 279 281
-5.33% -151 -154 156 -160 -163 167 171
267% -47 -53 .58 64 -69 75 -81
0% 17 11 6 0 6 12 18
267% 42 39 36 32 28 24 20
5.33% 47 46 45 44 42 40 38
8.00% 48 48 48 47 47 46 45
KR4301N4312018-04 £315 1,280
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=
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260105SGPX SG EURO Covered CALL STRATEGY - 994.569 301
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20,559.50
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.un'a
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3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N60( 2018-06 AT 200K| =412 1,645
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7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
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