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Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,453 0 1,453 FUf
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,089.45
726.30
363.15
.E.l'.]
T 000 . . . . . . .
?{5 0.00 80.70 161.40 242.10 7322.80 403.50 484.20 564.90 645.60
-363.15
-726.30
-1,089.45
-1,452.60 -
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3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 94l
KR4101N60(2018-06 A L|200K|=M = 116
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-5.33% -78 -78 -78 -78 -78 -78 -78
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 78 78 78 78 78 78 78
8.00% 116 116 116 116 116 116 116
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1,045.36
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522.68

261.34
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?{5 0.00 863.75 1,727.50 2,591.25,3,455.00 4,318.75 5,182.50 6,046.25 6,910.00
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A 7rEd d= 2,155 0 2,155 HU

HCK8-H-SHARES FUT May18

1,514.92

1,009.95

504.97

1) 0.00 .
ol 0.00 3,066.25 6,13

A
-504.97

2.50 9,198.75,42,265.0015,331.2518,397.5021,463.7524,530.00

-1,009.95

-1,514.92

-2,019.90 -

MHCK8-MINI H-SHR IDX FU May18

101.04

67.36

33.68

— 0-00 T T T 1 T T T
or 0.00 3,066.25 6,132.50 9,198.75,42,265.0015,331.2518,397.5021,463.7524,530.00

-33.68
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=(2) =ZX|M8(1-2)

M 2715 =4 15,603 0 15,603 Ly
ol S7tsd =M 0 913,875 -913,875 ALY

KR4201N53127-2018-05 &312.5

275,000.00

206,250.00

137,500.00

68,750.00

— 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

-68,750.00

-137,500.00

-206,250.00

-275,000.00

KR4201N53150-2018-05 &315

203,765.63

135,843.75

67,921.88

— 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

-67,921.88




-135,843.75

-203,765.63
-271,687.50
742
KR4301N53125-2018-05 5£312.5
275,390.63
183,593.75
91,796.88
&
;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
-91,796.88
-183,593.75
-275,390.63
-367,187.50 -
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VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201N5312018-05 2312.5 21,257
7| Z=Xpeke] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-800% 11,074 10905 10706 10482 10235 9,970 9,689
-5.33% 9768 9409 9040 8664 8282 7,895 7,504
-2.67% 6437 6023 5608 5192 4774 4,356 3937
0% 881 610 314 0 -330 672 1,024
267%  -6063  -6170  -6308  -6475  -6,668 6,885 7,123
533%  -13520  -13546  -13590  -13654  -13740  -13849  -13,980
800%  -21,092 21,09  -21,106  -21,124  -21,154 21,198  -21,257
KR4201N5312018-05 2315 20,346
7| Z=Xpeke] HE Y
I 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 9,393 9,272 9,120 8,942 8,740 8,517 8,275



-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%

KR4301N5312018-05

8,493
5,869
1,010
-5,494
-12,711
-20,115

-25.00%

-17,209
-7,398
-1,056
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197
197
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8,187 7,865
5453 5,037
689 351
-5,642 -5,821
-12,753 -12,817
-20,123 -20,139
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-16.67% -8.33%
-17,214 -17,225
-7,535 -7,689
-1,299 -1,547
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0
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0%
-17,243
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-1,798
0
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-361
-6,260
-13,018
-20,209

8.33%
-17,271
-8,038
-2,052

-86
183
197
197

6,828
3,789
-730
-6,513
-13,155
-20,268

16.67%
-17,308
-8,229
-2,307
-186
170
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6,466
3,373
-1,105
-6,784
-13,314
-20,346
17,357
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-17,357
-8,428
-2,565
-302
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3,027.64
2,270.73
1,513.82
756.91
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2{5 0.00 3,066.25 6,132.50 9,198.75%7,265.0015,331.2518,397.5021,463.7524,530.00
-756.91
-1,513.82
-2,270.73
-3,027.64 -
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OHHIK8-C120-HSCEI 05/30/18 C12000 Hong Kong Stock Ex
2,367.79
1,775.84
1,183.90
591.95
=
fvr 0.00 T T T , T T T
of 0.00  3,000.00 6,000.00 9,000.00 12,000.0615,000.0018,000.0021,000.0024,000.00
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-591.95

-1,183.90

-1,775.84

-2,367.79

1,245.13

933.85

622.57

311.28

-622.57

-933.85

-1,245.13

2,367.79

1,775.84

1,183.90

591.95

-1,183.90

OHHIK8-C122-HSCEI 05/30/18 €12200 Hong Kong Stock Ex

.00  3,050.00 6,100.00 9,150.0012,200.0015,250.0018,300.0021,350.0024,400.00

OHHIK8-P120-HSCEI 05/30/18 P12000 Hong Kong Stock Ex

.00  3,000.00 6,000.00 9,000.00,42,000.0015,000.0018,000.0021,000.0024,000.00
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OHHIK8-P122-HSCEI 05/30/18 P12200 Hong Kong Stock Ex
1,245.13
933.85
622.57
311.28
=
T 000 . : : . . : : .
%5 0.00 3,050.00 6,100.00 9,150.00,42,200.0015,250.0018,300.0021,350.0024,400.00
-311.28
-622.57
-933.85
-1,245.13 -
7t
3. AUEIQE 2T EHSE AL Y) (EH9:Bkel)
HCK8 H-SHARES FUT May18 242
OHHIK8-C1z HSCEI 05/30/18 C12000 Hong Kong Stock Ex 189
OHHIK8-C1z HSCEI 05/30/18 C12200 Hong Kong Stock Ex 100
OHHIK8-P12 HSCEI 05/30/18 P12000 Hong Kong Stock Ex 189
OHHIK8-P12 HSCEI 05/30/18 P12200 Hong Kong Stock Ex 100
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A R7t5H M= 6,053 0 6,053 ZtLK
=2 SIEH  AY 52200 0 52,200 %9
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2. 27N el £Y7E
KR4101N60009-2018-06 2 A 1| 200X| =M=
6,052.50
4,539.38
3,026.25
1,513.13
=
T 000 . . . . : . :
gﬂ 0.00 80.70 161.40 242.10 “322.80 403.50 48420 564.90 645.60
-1,513.13
-3,026.25
-4,539.38
-6,052.50 -
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10,898.44
7,265.63
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-3,632.81

-7,265.63

-10,898.44

-14,531.25

16,222.50

12,166.88

8,111.25

4,055.63

-4,055.63

-8,111.25

-12,166.88

-16,222.50

21,875.00

16,406.25

10,937.50

5,468.75

- ArFo IC

.00

78.13  156.25 234.38 3125 390.63 468.75 546

.88  625.00

N

N

KR4201N53150-2018-05 &315

.00

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



-5,4b8./5
-10,937.50
-16,406.25
-21,875.00 -
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3. AlLt2| 9 2o P RHEE 2 A A ) (EFSI: 24 BHR))
2.529E+11 UBCSFXCL INDEX_2 1,466
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
800%  -1466  -1466  -1466  -1466  -1466 1,466 1,466
-5.33% 977 977 977 977 977 977 977
-2.67% 489 -489 489 489 489 489 489
0% 0 0 0 0 0 0 0
267% 489 489 489 489 489 489 489
5.33% 977 977 977 977 977 977 977
8.00% 1466 1466 1466 1466 1466 1,466 1,466
2.529E+11 UBCSFXCL INDEX_3 277
7| Z=Xpete] HEE
7} 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
267% 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_5 238
7| Z=Xpeke] HEE
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
. -8.00% -238 -238 238 238, -238 -238 -238
-5.33% 159 159 159 159 159 159 159
-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% 159 159 159 159 159 159 159
 8.00% 238 238 238 238 238 238 238
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_7 254

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -254 -254 -254 -254 -254 -254 -254
-5.33% -169 -169 -169 -169 -169 -169 -169
-2.67% -85 -85 -85 -85 -85 -85 -85
0% 0 0 0 0 0 0 0
2.67% 85 85 85 85 85 85 85
5.33% 169 169 169 169 169 169 169
8.00% 254 254 254 254 254 254 254
2.529E+11 UBCSFXC1 INDEX_8 469

7[Rkl iEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-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
2.67% 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
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_11 634

7| =Rkl MiEd
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -634 -634 -634 -634 -634 -634 -634
-5.33% -423 -423 -423 -423 -423 -423 -423
-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% 423 423 423 423 423 423 423
8.00% 634 634 634 634 634 634 634
2.529E+11 UBCSFXC1 INDEX_12 476
Azl E 5
7} 2 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -476 -476 -476 -476 476 476 -476
-5.33% -317 -317 317 317 -317 317 -317
-2.67% -159 -159 -159 -159 -159 -159 -159
0% 0 0 0 0 0 0 0
267% 159 159 159 159 159 159 159
5.33% 317 317 317 317 317 317 317
8.00% 476 476 476 476 476 476 476
KR4101N60C 2018-06 A I|200K| =M 2 485
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -485 -485 -485 -485 -485 485 -485
-5.33% -324 324 324 324 324 324 -324
267% -162 -162 162 -162 162 162 -162
0% 0 0 0 0 0 0 0
267% 162 162 162 162 162 162 162
5.33% 324 324 324 324 324 324 324
8.00% 485 485 485 485 485 485 485
KR4201N5312018-05 2312.5 1,123
Azl E s
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 585 576 566 554 541 527 512
-5.33% 516 497 478 458 438 417 397
267% 340 318 296 274 252 230 208
0% 47 32 17 0 17 35 54
267% -320 -326 -333 -342 -352 -364 -376
5.33% 714 716 718 722 726 732 739
8.00% 1115 -1,115  -1,115  -1,116  -1118 -1,120 1,123
KR4201N5312018-05 2315 1,215
=T e
7424 2500% -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 561 554 545 534 522 509 494
-5.33% 507 489 470 450 429 408 386
-2.67% 350 326 301 276 251 226 201
0% 60 41 21 0 22 44 66
267% -328 -337 -348 -360 -374 -389 -405
5.33% 759 761 765 771 777 785 795
8.00% 1,201 -1202  -1202  -1204  -1,207 -1,210 1,215
KR4301N5312018-05 £312.5 1,034
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2,504.59

-2,504.59

-5,009.19

-7,513.78

-10,018.37

.00

875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00

N

N

OESXK8-P3475-EURO STOXX 50

3,015.55

2,261.66

1,507.77

753.89

.00

868.75 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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-2,261.66

-3,015.55

7,513.78

5,009.19
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-2,504.59
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VGMS8-EURO STOXX 50 JUN18
4,881.79
3,661.34
2,440.90
1,220.45
&l
;E 0.00 T T T d T T T 1
?{5 0.00 863.75 1,727.50 2,591.25,3,455.00 4,318.75 5,182.50 6,046.25 6,910.00
-1,220.45
-2,440.90
-3,661.34
-4,881.79 -
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3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 30
260105SQPXSG EURO Covered CALL STRATEGY 43
OESXK8-C34 EURO STOXX 50 241
OESXK8-C35 EURO STOXX 50 801
OESXK8-P34 EURO STOXX 50 241
OESXK8-P35 EURO STOXX 50 801
VGM8 EURO STOXX 50 JUN18 391
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2 20,740 0 20,740 FLY

2. B7|AIHO| 2YRE

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

20,739.90
15,554.93
10,369.95
5,184.98
.un'a
T 000 . . . . . . .
e 000 8070 16140 2421032280 40350 484.20 56490 645.60
5,184.98
-10,369.95
15,554.93
-20,739.90
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o=  1eR3
KR4101N60( 2018-06 AT 200K| =412 1,663
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1663  -1663  -1663  -1663  -1663 -1,663 1,663
533%  -1109  -1109  -1109  -1109  -1,109 -1,109 -1,109
-2.67% -554 -554 554 -554 -554 554 -554
0% 0 0 0 0 0 0 0
2.67% 554 554 554 554 554 554 554
5.33% 1109 1109 1109 1109 1,109 1,109 1,109

8.00% 1,663 1,663 1,663 1,663 1,663 1,663 1,663
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e gisd 4
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KR4101N60009-2018-06 2 A 1| 200X| =M=

786.83
524.55
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