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Mt e = 0 0 0 ZLy
= o71=4 2 1,416 0 1,416 ELH
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,415.70
1,061.78
707.85
353.93
3
T 000 . . . . . . .
?{5 0.00 78.65 157.30 235.95 314.60 393.25 47190 550.55 629.20
-353.93
-707.85
-1,061.78
-1,415.70 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 94l
KR4101N60(2018-06 A L|200K|=M = 113
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -113 -113 -113 -113 -113 -113 -113
-5.33% -75 -75 -75 -75 -75 -75 -75
-2.67% -38 -38 -38 -38 -38 -38 -38
0% 0 0 0 0 0 0 0
2.67% 38 38 38 38 38 38 38
5.33% 75 75 75 75 75 75 75
8.00% 113 113 113 113 113 113 113
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SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 13,869 0 13,869 9|

2. B7|AIHO| 2YRE

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
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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
SWCSI5000C £13+HCSI5000| 21S180308 407

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
438

o

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



ZAY  2018-04-11
72|12 2018-04-10

A7 {7153

il
A 7red o

VGMS8-EURO STOXX 50 JUN18

756.74
504.49
252.25
Z
:;E 0-00 T T T 1 T T T
?{E 0.00 833.25 1,666.50 2,499.75,3,333.00 4,166.25 4,999.50 5,832.75 6,666.00
-252.25
-504.49
-756.74
-1,008.99 -
73
3. AUEIE 2 FEHS @A N0ATY) (EH9l: 2t
VGM8 EURO STOXX 50 JUN18 81
4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) GLETEIE)



Al 2018-04-11
J|Z= 2018-04-10

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,177 0 2,177 FUH

HCJ8-H-SHARES FUT APR18

1,530.73

1,020.48

510.24

— 0.00

?{5 0.00 3,084.75 6,169.50 9,254.25,42,339.0015,423.7518,508.5021,593.2524,678.00

-510.24

-1,020.48

-1,530.73

-2,040.97 -

MHCJ8-MINI H-SHR IDX FU APR18

136.03

102.02

68.01

34.01

— 0-00 T T T 1 T T T
or 0.00 3,084.75 6,169.50 9,254.25,2,339.0015,423.7518,508.5021,593.2524,678.00

-34.01




-68.01

-102.02
-136.03 -
73
3. AUEIE 2 FZHS @ A NN GOEEIE)
HCJ8 H-SHARES FUT APR18 163
MHCJ8 MINI H-SHR IDX FU APR18 11
4. THYAEC| ATHE LI AT Y(VaR : 99% 42|+ F,1027|F) GOETEIE)

153



Al 2018-04-11
J|Z= 2018-04-10

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

M 2715 =4 7,842 0 7,842 FLY
ol S7tsd =M 0 1,033,797  -1,033,797 =t

KR4201N43128-2018-04 £312.5

73,046.88

54,785.16

36,523.44

18,261.72

— 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

-18,261.72

-36,523.44

-54,785.16

-73,046.88

KR4201N43151-2018-04 315

535,500.00

401,625.00

267,750.00

133,875.00

— 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

-133,875.00




-267,750.00

-401,625.00
-535,500.00
742
KR4301N43159-2018-04 5315
425,250.00
318,937.50
212,625.00
106,312.50
&
;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
-106,312.50
-212,625.00
-318,937.50
-425,250.00 -
7t4
3. AlLt2| @ 2o PEHEE & Ao A ) GEOETEIE)
KR4201N4312018-04 23125 5,416
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 792 792 792 792 792 792 792
-5.33% 792 792 790 788 785 780 773
-2.67% 754 734 711 684 655 623 589
0% 147 99 49 0 50 -9 -149
267%  -1512  -1521  -1533  -1549  -1568 1,589 1,613
533% 3459 3459 3459 3460  -3462 3,465 3,469
800% 5415 5415 5415 5415  -5415 5,416 5,416
KR4201N4312018-04 2315 37,302
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 3,604 3,604 3,604 3,604 3,604 3,604 3,603



-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%

3,604
3,523
1,092
-9,097
-23,064
-37,292

3,603
3,456
729
-9,239
-23,069
-37,292

KR4301N4312018-04 =315

-25.00%
-32,486
-21,186

-9,885
487
2,835
2,842
2,842

-16.67%
-32,486
-21,186

-9,886
326
2,825
2,842
2,842

3,601 3,596 3,586
3,365 3,250 3,113
365 0 -366
-9,409 -9,603 -9,817
-23,080 -23,100 -23,131
-37,292 -37,293 -37,294
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-32,486 -32,486 -32,486
-21,186 -21,186 -21,186
-9,889 -9,895 -9,904
164 0 -165
2,808 2,784 2,751
2,842 2,842 2,842
2,842 2,842 2,842

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

3,569
2,955
-733
-10,050
-23,175
-37,297

16.67%
-32,486
-21,186
-9,918
-331
2,709
2,841
2,842

3,544
2,779
-1,100
-10,297
-23,234
-37,302
32,486

25.00%
-32,486
-21,186
-9,938
-497
2,658
2,841
2,842
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Fe
A7 Q5 M2 0 0 0 Z
A7 QIEH  8M 0 0 0 Z
+A w7t5d M= 3,957 0 3,957 Ly
= QIEH 24 0 897  -8967 B
2. B7|AIHe| 2 7E
HCJ8-H-SHARES FUT APR18
3,956.88
2,967.66
1,978.44
989.22
&l
f‘-‘r 0.00 T T T d T T T
?{5 0.00 3,084.75 6,169.50 9,254.25,2,339.0015,423.7518,508.5021,593.2524,678.00
-989.22
-1,978.44
-2,967.66
-3,956.88 -
77
OHHIJ8-C120-HSCEI
4,483.38
3,362.54
2,241.69
1,120.85
&l
f‘-‘r 0.00 T T T L T T T
91': 0.00 3,000.00 6,000.00 9,000.0012,000.0015,000.0018,000.0021,000.0024,000.00




SH

-1,120.85

-2,241.69

-3,362.54

-4,483.38

4,483.38

3,362.54

2,241.69

1,120.85

0.00

0.

-1,120.85

-2,241.69

-3,362.54

-4,483.38

3. A|lLIE| 2

OHHIJ8-P120-HSCEI

D0  3,000.00 6,000.00 9,000.00,#2,000.0015,000.0018,000.0021,000.0024,000.00

1
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OHHI8-P12i HSCEI
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Mot {7tsd M= 0 0 0 &Ly

M FtsdH A 0 0 0 %&e

ah {158 g4 0 0 0 Fuj

A FHEH M= 10,618 0 10,618 ZErLY

= SIEH  AY 54,200 0 54,200 & 2|

el {7tsd =M 0 55,718 -55,718 ALY

2. @7 A He 2oz
KR4101N60009-2018-06 T A Ii|200X| &M 2
10,617.75
7,963.31
5,308.88
2,654.44
=
il 0.00 . . : . : . .

2{5 0.00 7865 157.30 23595 31460 393.25 471.90 550.55 629.20
-2,654.44
-5,308.88
-7,963.31
-10,617.75 -

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 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,455
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1455  -1455  -1455  -1455  -1455 1,455 1,455
-5.33% -970 -970 970 970 -970 970 -970
-2.67% 485 485 485 485 485 485 485
0% 0 0 0 0 0 0 0
267% 485 485 485 485 485 485 485
5.33% 970 970 970 970 970 970 970
8.00% 1455 1455 1455 1455 1455 1,455 1,455
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
267% 92 92 92 92 92 92 92
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%
. -8.00% -236 -236 236 236 -236 -236 -236
-5.33% 157 157 157 157 157 157 157
-2.67% 79 79 79 79 79 79 79
0% 0 0 0 0 0 0 0
267% 79 79 79 79 79 79 79
5.33% 157 157 157 157 157 157 157
 8.00% 236 236 236 236 236 236 236
2.529E+11 UBCSFXCL INDEX_6 197

7| =Rkl MiEd

74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%



-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%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%

-197

-131

-66

0

66

131

197
2.529E+11

-25.00%
-252

-168

-84

0

84

168

252
2.529E+11

-25.00%
-465

-310

-155

0

155

310

465
2.529E+11

-25.00%
-275

-183

-92

0

92

183

275
2.529E+11

-25.00%
-629
-419
-210

0

-197 -197 -197
-131 -131 -131
-66 -66 -66
0 0 0
66 66 66
131 131 131
197 197 197
UBCSFXC1 INDEX_7
7| £ XAt
-1667%  -8.33% 0%
-252 -252 -252
-168 -168 -168
-84 -84 -84
0 0 0
84 84 84
168 168 168
252 252 252
UBCSFXC1 INDEX_8
7| Z=XHte| HES
-1667%  -8.33% 0%
-465 -465 -465
-310 -310 -310
-155 -155 -155
0 0 0
155 155 155
310 310 310
465 465 465
UBCSFXC1 INDEX_10
7| Z=XHte| HES
-1667%  -8.33% 0%
-275 -275 -275
-183 -183 -183
-92 -92 -92
0 0 0
92 92 92
183 183 183
275 275 275
UBCSFXC1 INDEX_11
7| Z=XHte| HEH
-1667%  -8.33% 0%
-629 -629 -629
-419 -419 -419
-210 -210 -210
0 0 0

HSd

-197
-131
-66

66
131
197

8.33%

-252
-168
-84
0

84
168
252

8.33%

-465
-310
-155
0
155
310
465

8.33%

-275
-183
-92
0

92
183
275

8.33%

-629
-419
-210

0

-197
-131
-66

66
131
197

16.67%
-252
-168

-84
0
84
168
252

16.67%
-465
-310
-155

0
155
310
465

16.67%
-275
-183

-92
0
92
183
275

16.67%
-629
-419
-210

0

-197
-131
-66
0

66
131
197
252

25.00%
-252
-168

-84
0
84
168
252
465

25.00%
-465
-310
-155

0
155
310
465
275

25.00%
-275
-183

-92
0
92
183
275
629

25.00%
-629
-419
-210

0



267% 210 210 210 210 210 210 210
5.33% 419 419 419 419 419 419 419
8.00% 629 629 629 629 629 629 629
2.529E+11 UBCSFXC1 INDEX_12 472
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 472 472 472 472 472 472 472
-5.33% -315 -315 315 315 315 315 -315
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% 315 315 315 315 315 315 315
8.00% 472 472 472 472 472 472 472
KR4101N60C 2018-06 A I|200K| =M 2 848
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -848 -848 -848 -848 -848 -848 -848
-5.33% 565 565 565 565 565 565 565
-2.67% -283 -283 -283 -283 -283 -283 -283
0% 0 0 0 0 0 0 0
267% 283 283 283 283 283 283 283
5.33% 565 565 565 565 565 565 565
8.00% 848 848 848 848 848 848 848
KR4201N4312018-04 2315 2,150
Azl B
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 208 208 208 208 208 208 208
-5.33% 208 208 208 207 207 206 204
267% 203 199 194 187 179 170 160
0% 63 42 21 0 21 42 63
267% 524 -533 -542 554 -566 -579 -594
5.33% 1330  -1330  -1330  -1,332  -1333 1,336 -1,339
8.00% 2150  -2150  -2150  -2150  -2,150 2,150 2,150
KR4301N4312018-04 £312.5 342
ES I REERE |
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -342 -342 -342 -342 -342 -342 -342
-5.33% 216 216 216 216 216 216 216
267% 91 91 91 91 -92 -92 -93
0% 5 3 2 0 2 4 5
267% 13 13 13 13 13 13 13
5.33% 13 13 13 13 13 13 13
8.00% 13 13 13 13 13 13 13
KR4301N4312018-04 £315 1,540
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2.67%
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8.00%
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-469
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134
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-16.67%
-1,540
-1,004

-469
15
134
135
135

7| =Rl S

-8.33%
-1,540
-1,004

-469
8
133
135
135

99% A 2|+

0%
-1,540
-1,004

-469
0

132

135

135

£.1027|

=

[Lm

8.33%
-1,540
-1,004
-470
-8

130
135
135

16.67%
-1,540
-1,004

-470
-16
128
135
135

25.00%
-1,540
-1,004

-471
-24
126
135
135
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ZHefoh 4
Mot {7tsd M= 0 0 0
M {7153 2% 0 0 0 &e|
At {7158 =M 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME 7,517 0 7,517
= SI=AH  AY 75,844 0 75,844 EtQ|
A FtEH =4 0 32,137 -32,137 EbL|
= NES A2t 52,523 0 52,523 At Q)
2. Q7| A|He| & x
OESXJ8-C3425-EURO STOXX 50
8,095.26
6,071.45
4,047.63
2,023.82
=
fvr 0.00 T T T L, T T T
?{E 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
-2,023.82
-4,047.63
-6,071.45
-8,095.26
7t4
OESXJ8-C3450-EURO STOXX 50
7,973.14
5,979.86

3,986.57




1,993.29

0.00

0.

-1,993.29

3,986.57

-5,979.86

-7,973.14

8,095.26

6,071.45

4,047.63

2,023.82

0.00

-2,023.82

-4,047.63

-6,071.45

DO

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

N

N

OESXJ8-P3425-EURO STOXX 50

0.

-8,095.26

5,979.86

3,986.57

1,993.29

0.00

DO

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

OESXJ8-P3450-EURO STOXX 50




ol

A

.00

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

-1,993.29

-3,986.57

-5,979.86

-7,973.14 -

5,637.60

VGMS8-EURO STOXX 50 JUN18

3,758.40

1,879.20

-1,879.20

.00

833.25 1,666.50 2,499.75,3,333.00 4,166.25 4,999.50 5,832.75 6,666.00

-3,758.40

-5,637.60

-7,516.79 -

3. AlLtE|2E &9

72
AEHEE RN A) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 151
260105SQPXSG EURO Covered CALL STRATEGY 218
OESXJ8-C34. EURO STOXX 50 648
OESXJ8-C34 EURO STOXX 50 638
OESXJ8-P34. EURO STOXX 50 648
OESXJ8-P34!'EURO STOXX 50 638
VGMS8 EURO STOXX 50 JUN18 601
MOJAZ U (VaR : 99% A 24 E,1027|F) GEE)




2,216
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ETFADIEY H 2| X| S ET 28
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I Q5 Ao

= 0 0 0 ELy
= 20,449 0 20,449 ELY

TR E S

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

20,449.00
15,336.75
10,224.50
5,112.25
=
il 0.00 . . : . : . .
e 0.00 7865 157.30 23595 31460 39325 47190 550.55 629.20
5,112.25
110,224.50
115,336.75
-20,449.00 -
74
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410INGO( 2018-06 TAL|200K| %A 2 1,632
|z p o] S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1632 -1632  -1632  -1632  -1632 11,632 11,632
-5.33% 1,088  -1,088  -1088  -1088  -1088 -1,088 -1,088
-2.67% -544 -544 544 -544 -544 544 -544
0% 0 0 0 0 0 0 0
2.67% 544 544 544 544 544 544 544
5.33% 1,088 1,088 1,088 1,088 1,088 1,088 1,088

8.00% 1,632 1,632 1,632 1,632 1,632 1,632 1,632
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ot

ETFADIEY H 2| X| S EF2HH9

e I
I Q5 Ao

= 0 0 0 ELy
= 1,022 0 1,022 Uy

TR E S

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

1,022.45
766.84
511.23
255.61
=
T 000 . . . . : . :
?{5 0.00 78.65 157.30 235.95 ”314.60 393.25 47190 550.55 629.20
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