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-356.06
-712.13
-1,068.19
-1,424.25 -
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3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ a4l
KR4101N60(2018-06 A L|200K|=M = 114
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -114 -114 -114 -114 -114 -114 -114
-5.33% -76 -76 -76 -76 -76 -76 -76
-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% 76 76 76 76 76 76 76
8.00% 114 114 114 114 114 114 114
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A 7rEd d= 2,141 0 2,141 U

HCK8-H-SHARES FUT May18

1,505.63

1,003.75

501.88

— 0.00

ol I
4l 0.00 3,047.00 6,09

4.00 9,141.00,42,188.0015,235.0018,282.0021,329.0024,376.00

-501.88

-1,003.75

-1,505.63

-2,007.51 -

MHCK8-MINI H-SHR IDX FU May18

133.87

100.40

66.94

33.47

— 0-00 T T T 1 T T T
or 0.00 3,047.00 6,094.00 9,141.00,42,188.0015,235.0018,282.0021,329.0024,376.00

-33.47
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717
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCK8 H-SHARES FUT May18 161
MHCKS8 MINI H-SHR IDX FU May18 11
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Al o7=4 8M 11,552 0 11,552 kLY
ol S7tsd =M 0 953,000 -953,000 ALY

KR4201N53127-2018-05 &312.5

212,109.38

141,406.25

70,703.13

— 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

-70,703.13

-141,406.25

-212,109.38

-282,812.50

KR4201N53150-2018-05 &315

209,671.88

139,781.25

69,890.63

— 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

-69,890.63




-139,781.25

-209,671.88
-279,562.50
742
KR4301N53125-2018-05 5£312.5
390,625.00
292,968.75
195,312.50
97,656.25
&
;E O-OO T T T d T T T 1
2|5 0.00 78.13 156.25 234.38 312.50 390.63 468.75 546.88 625.00
-97,656.25
-195,312.50
-292,968.75
-390,625.00 -
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3. ALE|oE 2o REHE | A M0 A T ) (EFS: ko))
KR4201N5312018-05 2312.5 18,839
7| EXHARO| HEA
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 8065 7,906 7709 7476 7212 6,920 6,603
-5.33% 7294 6948 6573 6174 5756 5323 4,877
-2.67% 5325 4809 4287 3761 3,232 2,700 2,166
0% 1630 1,089 546 0 547 -1,096 1,645
267%  -3789  -4199 4633 5087  -5555 6,036 6,528
533%  -10435  -10665 -10937  -11,244  -11581  -11945  -12,332
800%  -17717  -17815 -17950 -18122  -18330  -18570  -18839
KR4201N5312018-05 2315 17,743
7| Z=Xpeke] HE Y
I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 6,812 6,695 6,540 6,351 6,130 5,879 5,603



-5.33%
-2.67%
0%
2.67%

5.33%

8.00%

7
-8.00%

KR4301N5312018-05

6,265
4,738
1,639
-3,201
-9,413
-16,410

-25.00%

-5.33%

-2.67%
0%
2.67%
5.33%
8.00%

-24,552
-14,101
-4,646
1,047
2,612
2,770
2,775

5,980 5,660 5,312 4,941
4,266 3,783 3,290 2,791
1,093 547 0 -547
-3,657 -4,129 -4,614 -5,109
-9,694 -10,013 -10,363 -10,740
-16,541 -16,712 -16,921 -17,165
3125
7| ZRpAbO] HE N

-16.67% -8.33% 0% 8.33%
-24,555 -24,562 -24,575 -24,597
-14,162 -14,247 -14,356 -14,487
-4,941 -5,250 -5,568 -5,896
704 355 0 -359
2,504 2,368 2,207 2,022
2,760 2,740 2,708 2,660
2,775 2,774 2,771 2,764

ZoH(VaR : 99%Al2|4F,102 7| F)

4,549 4,142
2,286 1,777
-1,093 -1,640
-5,613 -6,122
-11,138 -11,556
-17,440 -17,743
24,674

16.67% 25.00%
-24,629 -24,674
-14,640 -14,811
-6,230 -6,569
-721 -1,086
1,817 1,594
2,596 2,515
2,753 2,735
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2. W7|A|"He &7 E
HCJ8-H-SHARES FUT APR18
2,256.89
1,504.59
752.30
=
f.-‘r 0.00 T T T J T T T
?15 0.00 3,062.75 6,125.50 9,188.25,#7,251.0015,313.7518,376.5021,439.2524,502.00
-752.30
-1,504.59
-2,256.89
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74
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3,623.66
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1,811.83
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=
f.-‘r 0.00 T T T L T T T
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Mt 7t5H M= 0 0 0 &Y
A e = B 0 0 0 &9
Mt FtEH =4 0 0 0 &Ly
A FEH  ME 10,682 0 10,682 EtL|
=2 SIEH  AY 52,200 0 52,200 %9
= SF7t5dH M 0 55,754 -55,754 ALY
2. Q7| A|Ee & x
KR4101N60009-2018-06 2 A 1| 200X| =M=
8,011.41
5,340.94
2,670.47
3
il 0.00 . . : . : . .
3{5 0.00  79.13 15825 237.38 7316.50 395.63 474.75 553.88 633.00
-2,670.47
-5,340.94
-8,011.41
-10,681.88 -
74
KR4201N53127-2018-05 =312.5
10,898.44
7,265.63
3,632.81




.00

78.13  156.25 234.38 3125 390.63 468.75 546

.88  625.00

-3,632.81

N

-7,265.63

N

-10,898.44

-14,531.25

16,222.50

12,166.88

8,111.25

4,055.63

0.

-4,055.63

-8,111.25

-12,166.88

-16,222.50

25,000.00

18,750.00

12,500.00

6,250.00

rAarnnn

KR4201N53150-2018-05 &315

D0

78.75 157.50 236.25 315.0 393.75 472.50 551.25 630.00

N

KR4301N53125-2018-05 5312.5

.00

78.13  156.25 234.38 12.50 390.63 468.75 546.88 625.00



-b,250.UU
-12,500.00
-18,750.00
-25,000.00 -
7174
3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,464
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800% 1464  -1464  -1464  -1464  -1464 1,464 1,464
-5.33% -976 -976 -976 -976 -976 976 -976
-2.67% -488 -488 -488 -488 -488 -488 -488
0% 0 0 0 0 0 0 0
2.67% 488 488 488 488 488 488 488
5.33% 976 976 976 976 976 976 976
8.00% 1464 1464 1464 1464 1464 1,464 1,464
2.529E+11 UBCSFXCL INDEX_3 277
7| =Ate| HEE
7t 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 277 277 277 277 277 277 277
-5.33% 185 -185 185 185 185 185 185
-2.67% -92 -92 92 -92 -92 92 -92
0% 0 0 0 0 0 0 0
2.67% 92 92 92 92 92 92 92
5.33% 185 185 185 185 185 185 185
8.00% 277 277 277 277 277 277 277
2.529E+11 UBCSFXCL INDEX_5 237
7| =Ate| HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -237 -237 237 237 -237 -237 -237
-5.33% 158 158 158 158 158 158 158
-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% 158 158 158 158 158 158 158
 8.00% 237 237 237 237 237 237 237
2.529E+11 UBCSFXCL INDEX_6 198

7| =Rkl MiEd

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



-8.00% -198 -198 -198 -198 -198 -198 -198
-5.33% -132 -132 -132 -132 -132 -132 -132
-2.67% -66 -66 -66 -66 -66 -66 -66
0% 0 0 0 0 0 0 0
2.67% 66 66 66 66 66 66 66
5.33% 132 132 132 132 132 132 132
8.00% 198 198 198 198 198 198 198
2.529E+11 UBCSFXC1 INDEX_7 253

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -253 -253 -253 -253 -253 -253 -253
-5.33% -169 -169 -169 -169 -169 -169 -169
-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% 169 169 169 169 169 169 169
8.00% 253 253 253 253 253 253 253
2.529E+11 UBCSFXC1 INDEX_8 468

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -468 -468 -468 -468 -468 -468 -468
-5.33% -312 -312 -312 -312 -312 -312 -312
-2.67% -156 -156 -156 -156 -156 -156 -156
0% 0 0 0 0 0 0 0
2.67% 156 156 156 156 156 156 156
5.33% 312 312 312 312 312 312 312
8.00% 468 468 468 468 468 468 468
2.529E+11 UBCSFXC1 INDEX_10 119

7| =Rkl BiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -119 -119 -119 -119 -119 -119 -119
-5.33% -79 -79 -79 -79 -79 -79 -79
-2.67% -40 -40 -40 -40 -40 -40 -40
0% 0 0 0 0 0 0 0
2.67% 40 40 40 40 40 40 40
5.33% 79 79 79 79 79 79 79
8.00% 119 119 119 119 119 119 119
2.529E+11 UBCSFXC1 INDEX_11 633

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -633 -633 -633 -633 -633 -633 -633
-5.33% -422 -422 -422 -422 -422 -422 -422
-2.67% -211 -211 -211 -211 -211 -211 -211
0% 0 0 0 0 0 0 0



267% 211 211 211 211 211 211 211
5.33% 422 422 422 422 422 422 422
8.00% 633 633 633 633 633 633 633
2.529E+11 UBCSFXC1 INDEX_12 475
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -475 -475 475 475 475 475 475
-5.33% -317 -317 317 317 -317 317 -317
-2.67% -158 -158 -158 -158 -158 -158 -158
0% 0 0 0 0 0 0 0
267% 158 158 158 158 158 158 158
5.33% 317 317 317 317 317 317 317
8.00% 475 475 475 475 475 475 475
KR4101N60C 2018-06 A I|200K| =M 2 853
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -853 -853 -853 -853 -853 -853 -853
-5.33% 569 569 569 569 569 569 569
267% 284 284 284 284 284 284 284
0% 0 0 0 0 0 0 0
267% 284 284 284 284 284 284 284
5.33% 569 569 569 569 569 569 569
8.00% 853 853 853 853 853 853 853
KR4201N5312018-05 2312.5 968
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 414 406 396 384 371 356 339
-5.33% 375 357 338 317 296 274 251
267% 274 247 220 193 166 139 111
0% 84 56 28 0 28 56 -85
267% -195 216 -238 -261 -285 -310 -335
5.33% 536 548 562 578 595 614 634
8.00% -910 -915 -922 -931 -942 -954 -968
KR4201N5312018-05 2315 1,030
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 395 388 380 369 356 341 325
-5.33% 364 347 328 308 287 264 240
267% 275 248 220 191 162 133 103
0% 95 63 32 0 -32 63 -95
267% -186 212 -240 -268 -296 -326 -355
5.33% 546 563 581 -601 623 646 671
8.00% -952 -960 -970 -982 -996 -1,012 -1,030
KR4301N5312018-05 £312.5 1,579
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-8,796.26
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3,516.20
2,637.15
1,758.10
879.05
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?{5 0.00 86875 1,737.50 2,606.25,3/475.00 4,343.75 5,212.50 6,081.25 6,950.00
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-6,853.91 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 16
260105SQPXSG EURO Covered CALL STRATEGY 23
OESXK8-C34 SX5E 05/18/18 C3475 EURO SOTXX 50 PRICE 281
OESXK8-C35SX5E 05/18/18 C3500 EURO SOTXX 50 PRICE 938
OESXK8-P34 SX5E 05/18/18 P3475 EURO SOTXX 50 PRICE 281
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0% 0 0 0 0 0 0 0
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-257.16
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7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I on
KR4101N60( 2018-06 T AIL|200K| M= 82
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -82 -82 -82 -82 -82 -82 -82
-5.33% -55 -55 -55 -55 -55 -55 -55
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