2018-05-17

oll

Al

Ho

2018-05-16

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-05-17
J|&Y  2018-05-16

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,422 0 1,422 FUj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,066.67
711.11
355.56
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.01 158.03 237.04 316.05 395.06 474.08 553.09 632.10
-355.56
-711.11
-1,066.67
-1,422.23 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N60(2018-06 A L|200K|=M = 114
P EEN SO =
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



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-05-17
J|&Y  2018-05-16

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

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S180222 1,119

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

459

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



DAY 2018-05-17
J|&Y  2018-05-16

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 400

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
427

o

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



DAY 2018-05-17
J|&Y  2018-05-16

A7 {7153

il
A 7red o

VGMS8-EURO STOXX 50 JUN18

626.06

417.37

208.69

— 0-00 T T T 1 T T T
?{5 0.00 882.25 1,764.50 2,646.75,3,529.00 4,411.25 5,293.50 6,175.75 7,058.00

-208.69

-417.37

-626.06

-834.74 -

3. A2 £YFRHS HIHE LI (EH9: B2l

VGM8 EURO STOXX 50 JUN18 67

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



DAY 2018-05-17
J|&Y  2018-05-16

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,167 0 2,167 HU

HCK8-H-SHARES FUT May18

2,031.23

1,523.42

1,015.61

507.81

— 0.00

?{5 0.00 3,083.00 6,166.00 9,249.00,42,332.0015,415.0018,498.0021,581.0024,664.00

-507.81

-1,015.61

-1,523.42

-2,031.23 -

MHCK8-MINI H-SHR IDX FU May18
135.45

101.59

67.73

33.86

— 0-00 T T T 1 T T T
or 0.00 3,083.00 6,166.00 9,249.00,42,332.0015,415.0018,498.0021,581.0024,664.00

-33.86




-67.73

-101.59
-135.45 -
717
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCK8 H-SHARES FUT May18 162
MHCKS8 MINI H-SHR IDX FU May18 11
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) EEEE)

152



DAY 2018-05-17
J|&Y  2018-05-16

0K ==(1) 04 = (2)

Al FtEH =24 1,567 0 1,567 &Ly
ol S7tsd =M 0 815,078 -815,078 ALY

KR4201N63159-2018-06 &315

63,000.00

47,250.00

31,500.00

15,750.00

— O-OO T T T L T T T
o 0.00 78.75 157.50 236.25 315.00%_393.75 472.50 551.25 630.00

-15,750.00

-31,500.00

-47,250.00

-63,000.00

KR4201N63175-2018-06 &=317.5

443,309.38

332,482.03

221,654.69

110,827.34

— O-OO T T T L T T T
of 0.00 79.38 158.75 238.13 317.50\,.396.88 476.25 555.63 635.00

-110,827.34




-221,654.69

-332,482.03
-443,309.38
z
|
KR4301N63173-2018-06 3£317.5
308,768.75
231,576.56
154,384.38
77,192.19
&
;E O-OO T T d T T T 1
2|5 0.00 79.38 158.75 238.13 317.50 396.88 476.25 555.63 635.00
-77,192.19
-154,384.38
-231,576.56
-308,768.75 -
74
3. AlLbE| @ £ FXHE(E 2 Mo A 2 ) CEE)
KR4201N6312018-06 =315 3,924
7| EXHARO| HEA
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1923  18% 1777 1689 1593 1,490 1,381
-5.33% 1690 1578 1458 1333 1203 1,070 933
-2.67% 1233 1,084 932 779 625 470 314
0% 489 326 163 0 163 -326 489
267% 554 702 853 -1006  -1161 1317 1475
533%  -1854  -1967 2088  -2215  -2348 -2,486 2,627
800%  -3335  -3409  -3494  -3589  -3,694 -3,805 3,924
KR4201N6312018-06 2317.5 26,390
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-800% 11,999 11603 11126 10579 9970 9,307 8,599



-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%

10,692
8,006
3,426

-3,252

-11,827
-21,829

9,993
7,017
2,284
-4,343
-12,704
-22,429

KR4301N6312018-06 %317.5

-25.00%

-20,981
-12,828
-5,040
1,051
4,103
4,917
5,024

-16.67%
-20,983
-12,861

-5,219
702
3,839
4,834
5,012

9,232 8,422 7,571
6,004 4,973 3,927
1,142 0 -1,142
-5,446 -6,559 -7,678
-13,629 -14,591 -15,583
-23,108 -23,854 -24,655
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-20,988 -20,998 -21,016
-12,911 -12,981 -13,069
-5421 -5,643 -5,881
351 0 -352
3,560 3,268 2,967
4,725 4,592 4,437
4,990 4,955 4,905

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

6,687 5776
2,870 1,803
-2,285 -3,428
-8,803 -9,932
-16,599 -17,635
-25,503 -26,390
21,080

16.67% 25.00%
-21,043 -21,080
-13,177 -13,303
-6,132 -6,395
-704 -1,057
2,659 2,344
4,262 4,069
4,838 4,754
GEEETIE)



DAY 2018-05-17
J|&Y  2018-05-16

Fe
A7 Q5 M2 0 0 0 Z
A7 QIEH  8M 0 0 0 Z
+A w7t5d M= 2453 0 2,453 FLy
el #5d =4 0 6,131 -6,131 ZLH
2. B7|AIHe| 2 7E
HCK8-H-SHARES FUT May18
2,452.97
1,839.73
1,226.49
613.24
&l
f‘-‘r 0.00 T T T d T T T
?{5 0.00 3,083.00 6,166.00 9,249.00,42,332.0015,415.0018,498.0021,581.0024,664.00
-613.24
-1,226.49
-1,839.73
-2,452.97 -
77
OHHIK8-C120-HSCEI
1,482.62
988.42
494.21
&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




OHHIK8-C122-HSCEI

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

1
-494.21
-988.42

-1,482.62
-1,976.83
816.47
544.32
272.16

=

=]

;l—r- 0.00

[o]

4 0
-272.16
-544.32
-816.47

-1,088.63
1,482.62
988.42
494.21
=
=]
;l—r- 0.00
[o]
4 0
-494.21
-988.42

OHHIK8-P120-HSCEI

.00  3,000.00 6,000.00 9,000.00,42,000.0015,000.0018,000.0021,000.0024,000.00

yd

d




-1,482.62 |

11,976.83 -
7424
OHHIKS-P122-HSCEI
816.47
544.32
272.16
7
=
T 000 : : : . : .
e 0.00  3,050.00 6,100.00 9,150.0047,200.0015,250.0018,300.0021,350.0024,400.00
272.16
544.32
816.47
11,088.63 -

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

HCK8 H-SHARES FUT May18
OHHIK8-C1Zz HSCEI
OHHIK8-C1Zz HSCEI
OHHIK8-P12 HSCEI
OHHIK8-P12 HSCEI

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

158
87

m
10
i
[ACL
[#o

603



DAY 2018-05-17
J|&Y  2018-05-16

T= Hefcha ey
At A n = 0 0 0 &9
7 FtEH =24 0 0 0 &
A {754 |2 48,200 0 48,200 Q|
=4 ft5H =M 0 46,804 -46,804 EtLY

2. 7N He| &

12
|
P

KR4201N63175-2018-06 &317.5

26,987.50

20,240.63

13,493.75

6,746.88

~ 0.00 T T T T T T

%5 0.00 79.38  158.75 238.13 317.50\,_.396.88 476.25 555.63 635.00

-6,746.88

-13,493.75

-20,240.63

-26,987.50

KR4301N63157-2018-06 5315

3,465.00

2,598.75

1,732.50

866.25

— O-OO T T T 1 T T T
or 0.00 78.75 157.50 236.25 7315.00 393.75 47250 551.25 630.00




@ e e e e e e e .
-866.25 //
-1,732.50 /
-2,598.75
-3,465.00
77
KR4301N63173-2018-06 %317.5
12,263.44
8,175.63
4,087.81
=
;E 0-00 T T T T T T 1
%5 0.00 79.38 158.75 238%17'.50 396.88 476.25 555.63 635.00
-4,087.81 /
-8,175.63 /
-12,263.44
-16,351.25
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX 2 1,474
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1,474 -1474  -1474  -1474  -1474 -1,474 1,474
-5.33% -982 -982 -982 -982 -982 -982 -982
267% -491 -491 -491 -491 -491 -491 -491
0% 0 0 0 0 0 0 0
267% 491 491 491 491 491 491 491
5.33% 982 982 982 982 982 982 982
8.00% 1,474 1,474 1,474 1,474 1,474 1,474 1474
2.529E+11 UBCSFXC1 INDEX 3 279
| ZEXpARO| S



e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 279 279 279 279 279 279 279
-5.33% 186 186 186 186 186 186 -186
-2.67% 93 93 93 93 93 93 93

0% 0 0 0 0 0 0 0
2.67% 93 93 93 93 93 93 93
5.33% 186 186 186 186 186 186 186
8.00% 279 279 279 279 279 279 279

2.529E+11 UBCSFXCL INDEX_5 239
7| =Rt HE S

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -239 239 239 239 239 -239 -239
-5.33% 159 159 159 159 159 159 159
-2.67% -80 -80 80 80 80 80 -80

0% 0 0 0 0 0 0 0
2.67% 80 80 80 80 80 80 80
5.33% 159 159 159 159 159 159 159

 8.00% 239 239 239 239 239 239 239

2.529E+11 UBCSFXCL INDEX_7 255
7| =Rt HEE

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 255 255 255 255 255 255 255
-5.33% 170 170 170 170 170 170 170
-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% 170 170 170 170 170 170 170
8.00% 255 255 255 255 255 255 255

2.529E+11 UBCSFXCL INDEX_8 471
7| =Rt HE S

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 471 471 471 471 471 471 471
-5.33% 314 314 314 314 314 314 314
-2.67% 157 157 157 157 157 157 157

0% 0 0 0 0 0 0 0
2.67% 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

2.529E+11 UBCSFXCL INDEX_11 637
7| =AHte| HE Y

7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 637 637 637 637 637 637 637
-5.33% 425 425 425 425 425 425 425
2.67% 212 212 212 212 212 212 212



0% 0 0 0 0 0 0 0
2.67% 212 212 212 212 212 212 212
5.33% 425 425 425 425 425 425 425
8.00% 637 637 637 637 637 637 637

2.529E+11 UBCSFXC1 INDEX_12 478

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -478 -478 -478 -478 -478 -478 -478
-5.33% -319 -319 -319 -319 -319 -319 -319
-2.67% -159 -159 -159 -159 -159 -159 -159

0% 0 0 0 0 0 0 0
2.67% 159 159 159 159 159 159 159
5.33% 319 319 319 319 319 319 319
8.00% 478 478 478 478 478 478 478

KR4201N6312018-06 =317.5 1,607

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 730 706 677 644 607 567 523
-5.33% 651 608 562 513 461 407 352
-2.67% 487 427 366 303 239 175 110

0% 209 139 70 0 -70 -139 -209
2.67% -198 -264 -332 -399 -467 -536 -605
5.33% -720 -773 -830 -888 -949 -1,011 -1,074
8.00% -1,329 -1,365 -1,407 -1,452 -1,501 -1,553 -1,607

KR4301N6312018-06 %315 226

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -224 -224 -224 -224 -225 -225 -226
-5.33% -132 -133 -134 -135 -136 -138 -140
-2.67% -48 -50 -53 -56 -59 -63 -66

0% 12 8 4 0 -4 -8 -12
2.67% 37 35 32 29 26 23 20
5.33% 42 42 41 40 38 37 35
8.00% 43 43 43 42 42 41 41

KR4301N6312018-06 &£317.5 1,116

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,111 -1,111 -1,111 -1,112 -1,113 -1,114 -1,116
-5.33% -679 -681 -684 -687 -692 -698 -704
-2.67% -267 -276 -287 -299 -311 -325 -339

0% 56 37 19 0 -19 -37 -56
2.67% 217 203 189 173 157 141 124
5.33% 260 256 250 243 235 226 215
8.00% 266 265 264 262 260 256 252



7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-05-17
J|&Y  2018-05-16

7 2 CH &

Mt {7153 MHdE 0 0 0
M {7153 2% 0 0 0 &9
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME 4,981 0 4,981
el SIsdH A% 63,733 0 63,733 A9
A FtEH =4 0 33,610 -33,610 EbL|
=4 Xl At 51,027 0 51,027 Q)
2. Q7|A| "l £l x
OESXK8-C3475-EURO STOXX 50
2,970.15
2,227.61
1,485.07
742.54
=
fvr 0.00 T T T L, T T T
3{5 0.00 868.75 1,737.50 2,606.25 3,475.00.4,343.75 5,212.50 6,081.25 6,950.00
-742.54
-1,485.07
-2,227.61
-2,970.15
7t4
OESXK8-C3500-EURO STOXX 50
9,867.54
7,400.65

4,933.77




2,466.88

0.00
0.00

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

-2,466.88

N

-4,933.77

N

-7,400.65

-9,867.54

OESXK8-P3475-EURO STOXX 50

4,832.03

3,624.02

2,416.02

1,208.01

0.00
0.00

868.75 1,737.50 2,606.25,3,475.00 4,343.75 5,212.50 6,081.25 6,950.00

-1,208.01

-2,416.02

-3,624.02

-4,832.03

OESXK8-P3500-EURO STOXX 50

11,954.90

7,969.94

3,984.97

0.00



<A
-3,984.97

-7,969.94

-11,954.90

-15,939.87

.00

875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00

VGMS8-EURO STOXX 50 JUN18

4,980.63

3,735.47

2,490.32

1,245.16

— 0.00

ol 0

.00

882.25 1,764.50 2,646.75,3,529.00 4,411.25 5,293.50 6,175.75 7,058.00

-1,245.16

-2,490.32

-3,735.47

-4,980.63 -

3. AlLtE|2E &9

72

AEHEE RN A) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 64
260105SQPXSG EURO Covered CALL STRATEGY 80
OESXK8-C34 EURO STOXX 50 238
OESXK8-C35EURO STOXX 50 789
OESXK8-P34 EURO STOXX 50 387
OESXK8-P35 EURO STOXX 50 1,275
VGMS8 EURO STOXX 50 JUN18 398

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:

JE
ra
[Ho



1,955



DAY 2018-05-17
J|&Y  2018-05-16

ot

ETFADIEY H 2| X| S ET 28

{2 C &
Mt {7tsd M= 0 0 0 ZtLK
ol {7tsd M= 20,306 0 20,306 ZtLj

2. B7|AIHO| 2YRE

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

15,229.66
10,153.11
5,076.55
=
il 0.00 . . : . : . .
e 0.00 7901 15803 237.04 /31605 395.06 47408 553.09 632.10
5,076.55
110,153.11
115,229.66
120,306.21 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
_ o [ 1294
KR410INGO( 2018-06 TAL|200K| %A 2 1,624
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1624 -1624  -1624  -1624  -1624 -1,624 11,624
-5.33% 1,083  -1,083  -1083  -1083  -1083 -1,083 -1,083
-2.67% -541 -541 -541 -541 -541 -541 -541
0% 0 0 0 0 0 0 0
2.67% 541 541 541 541 541 541 541
5.33% 1,083 1,083 1,083 1,083 1,083 1,083 1,083

8.00% 1,624 1,624 1,624 1,624 1,624 1,624 1,624



7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-05-17
J|&Y  2018-05-16

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,027 0 1,027 FLy

2. B7|AIHO| 2YRE

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

770.37
513.58
256.79
=
T 000 . . . . : . :
?{5 0.00 79.01 158.03 237.04 ~316.05 395.06 474.08 553.09 632.10
-256.79
-513.58
-770.37
-1,027.16 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
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
-2.67% -27 -27 -27 -27 -27 -27 -27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 55 55 55 55 55 55 55

8.00% 82 82 82 82 82 82 82



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-05-17
J|&Y  2018-05-16

ETFA O} E 3| B 2] X| =

H
ra

3. AU E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

7 2 Ch &
his 7/tE5d 0 0 0 ALy
A 7tEd 1,659 0 1,659 LY
2. WI|ANEe &=
KR4101N60009-2018-06 T A Ti|200X| =M &
1,659.26
1,244.45
829.63
414.82
=l
T 000 . . . . : . :
?15 0.00  79.01 158.03 237.04 316.05 395.06 474.08 553.09 632.10
-414.82
-829.63
-1,244.45
-1,659.26 -

-25.00%
-133
-88

-44

0

44

88

133

TEHSE =0

-16.67%
-133

133

=L

-8.33%
-133
-88
-44

0

44

88

133

133

8.33%
-133

133

16.67%
-133
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