2018-05-24
2018-05-23

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-05-24
J|&Y  2018-05-23

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,432 0 1,432 FUj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,074.26
716.18
358.09
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.58 159.15 238.73 7318.30 397.88 477.45 557.03 636.60
-358.09
-716.18
-1,074.26
-1,432.35 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N60(2018-06 A L|200K|=M = 115
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -115 -115 -115 -115 -115 -115 -115
-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% 115 115 115 115 115 115 115



ol

7|1¥)

ol
=

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



DAY 2018-05-24
J|&Y  2018-05-23

SMART &4 -MSCIM

rA
H
ofA
H

>

Jal
A

eithe  Aelad™ Of ==(1)
Al x| 2 AL} 0 0 0 &2
ol ES A2 14,040 0 14,040 %t Q|

SWMXWO0000015-A$tMXWO 0] 25180523

14,040.23

10,530.17

7,020.11

3,510.06

— O-OO T T T N T T T
ol 000 025 050 075 100 125 150 175  2.00

-3,510.06

-7,020.11

-10,530.17

-14,040.23 -

3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
SWMXWOO( A 3EMXWO 0] 2S180523 1,123
YR 2[Ad WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

MO A2 A(VaR : 99% A Z|$F,10U7|F) (|- uH ot

459

o

YR 2[Ad WO FR FFO ofHFZ0| A0 WEX|TH ALEEIAS



ZA|Y  2018-05-24
7= 2018-05-23

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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000| 2[S180308 398

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
422

o

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



DAY 2018-05-24
J|&Y  2018-05-23

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18

633.61

422.40

211.20

— 0-00 T T T 1 T T T
?{5 0.00 893.50 1,787.00 2,680.50,3,574.00 4,467.50 5,361.00 6,254.50 7,148.00

-211.20

-422.40

-633.61

-844.81 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGM8 EURO STOXX 50 JUN18 68

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

o



DAY 2018-05-24
J|&Y  2018-05-23

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,115 0 2115 HU

HCK8-H-SHARES FUT May18

1,486.98
991.32
495.66
=
=
g—[ 0-00 T T T 1 T T T
?L 0.00 3,009.25 6,018.50 9,027.75,42,037.0015,046.2518,055.5021,064.7524,074.00
-495.66
-991.32
-1,486.98
-1,982.64 -
7%
MHCKS8-MINI H-SHR IDX FU May18
99.16
66.11
33.05
=
=
g—[ 0-00 T T T 1 T T T
?L 0.00 3,009.25 6,018.50 9,027.75,¥2,037.0015,046.2518,055.5021,064.7524,074.00
-33.05




-66.11

-99.16
-132.21 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCK8 H-SHARES FUT May18 159
MHCKS8 MINI H-SHR IDX FU May18 11
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)



DAY 2018-05-24
J|&Y  2018-05-23

A7 {7153

K=
=]
ol S7tsd =M 0 813,491 -813,491 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

442,515.63

331,886.72

221,257.81

110,628.91

— 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

-110,628.91




-221,257.81

-331,886.72
-442,515.63
742
KR4301N63173-2018-06 3£317.5
307,975.00
230,981.25
153,987.50
76,993.75
.I'::J
;E O-OO T 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
-76,993.75
-153,987.50
-230,981.25
-307,975.00 -
742
3. AILE|QE £ RAHE (HTH 2 A0 3 ) (EH9: Bt
KR4201N6312018-06 =315 4,117
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1981 1924 1857 1781 1698 1,608 1,513
-5.33% 1748 1646 1538 1425 1308 1,188 1,065
-2.67% 1256 1119 981 842 703 563 422
0% 429 287 143 0 144 288 432
267% 730 -848 970 -109  -1225 1,357 -1,490
533% 2146 -2224 2311 2407  -2,509 2,617 -2,730
800%  -3719  -3762  -3815  -3878  -3,950 4,030 4,117
KR4201N6312018-06 2317.5 27,653
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%

-8.00% 12,214 11,887 11,488 11,026 10,507 9,939 9,330



-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%

10,945
8,102
3,046

-4,378

-13,771
-24,460

10,319
7,195
2,031

-5,273

-14,405
-24,827

KR4301N6312018-06 %317.5

-25.00%

-20,469
-12,273
-4,547
944
3,044
3,389
3,412

-16.67%
-20,471
-12,305

-4,736
630
2,885
3,362
3,410

9,639 8,914 8,155
6,271 5,334 4,388
1,015 0 -1,015
-6,191 -7,128 -8,077
-15,099 -15,842 -16,624
-25,271 -25,784 -26,357
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-20,474 -20,482 -20,495
-12,352 -12,417 -12,500
-4,943 -5,164 -5,398
315 0 -315
2,704 2,505 2,291
3,320 3,260 3,183
3,406 3,397 3,381

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

7,366
3434
-2,031
-9,038
-17,439
-26,982

16.67%
-20,515
-12,599
-5,642
-631
2,065
3,088
3,357

6,554
2,474
-3,046
-10,007
-18,281
-27,653
20,544

25.00%
-20,544
-12,714
-5,893
-946
1,827
2977
3,323



Al 2018-05-24
7|2 2018-05-23

=Nl
Mt {715 dH M= 0 0 0 ZtLK
Mt S7tsd =M 0 0 0 &
A 7153 ME 2,229 0 2,229 =L
A Ft5H =24 0 5,818 -5,818 ZtL
2. Q7|A| -l £l ix
HCK8-H-SHARES FUT May18
1,671.88
1,114.58
557.29
3
fvr 0.00 T T T J T T T
2{5 0.00 3,009.25 6,018.50 9,027.75,42,037.0015,046.2518,055.5021,064.7524,074.00
-557.29
-1,114.58
-1,671.88
-2,229.17 -
7tA
OHHIK8-C120-HSCEI
1,363.03
908.69
454.34
3
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




OHHIK8-C122-HSCEI

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

1
-454.34
-908.69

-1,363.03
-1,817.38
818.85
545.90
272.95

=

=]

;l—r- 0.00

[o]

4 0
-272.95
-545.90
-818.85

-1,091.80
1,363.03
908.69
454.34
=
=]
;l—r- 0.00
[o]
4 0
-454.34
-908.69

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




-1,363.03 |

1,817.38 -
7424
OHHIKS-P122-HSCEI
818.85
545.90
272.95
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
272.95
545.90
818.85
11,091.80 -

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)

145
87

m
10
i
[ACL
[#o



DAY 2018-05-24
J|&Y  2018-05-23

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




'({J (VR IR PR ARLV 54\7 —aviuw [y T o

-1,732.50 /

-2,598.75 /

-3,465.00
e
KR4301N63173-2018-06 3£317.5
12,263.44
8,175.63
4,087.81
=
ar

— 0.00 T T

%5 0.00 79.38 158.75 238.13 17.50 396.88 476.25
-4,087.81

T 1

555.63 635.00

-8,175.63

-12,263.44 /

-16,351.25

3. ALE|E &P XHEF (XA 0 4=d) (Tt .2 atJ)
2.529E+11 UBCSFXC1 INDEX_2 1,481

Azl E s
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1481 -1481  -1481  -1481  -1481 -1,481 -1,481
-5.33% 987 987 987 987 987 987 987
-2.67% -494 -494 494 -494 -494 -494 -494
0% 0 0 0 0 0 0 0
2.67% 494 494 494 494 494 494 494
5.33% 987 987 987 987 987 987 987
8.00% 1,481 1,481 1,481 1,481 1,481 1,481 1,481
2.529E+11 UBCSFXC1 INDEX_3 280

7|Z=Rtel MiEd



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 280 280 -280 -280 -280 280 280
-5.33% -187 187 187 187 187 187 187
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% 187 187 187 187 187 187 187
8.00% 280 280 280 280 280 280 280

2.529E+11 UBCSFXC1 INDEX_5 240
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 240 -240 -240 240 240 240 -240
-5.33% -160 -160 -160 -160 -160 -160 -160
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% 160 160 160 160 160 160 160
8.00% 240 240 240 240 240 240 240

2.529E+11 UBCSFXC1 INDEX_7 256
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 256 256 1256 1256 256 1256 256
5.33% 171 171 171 171 171 171 171
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% 171 171 171 171 171 171 171
8.00% 256 256 256 256 256 256 256

2.529E+11 UBCSFXC1 INDEX 8 474
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 474 474 474 474 474 474 474
-5.33% -316 -316 316 316 -316 316 -316
2.67% 158 158 158 158 158 158 158

0% 0 0 0 0 0 0 0
2.67% 158 158 158 158 158 158 158
5.33% 316 316 316 316 316 316 316
8.00% 474 474 474 474 474 474 474

2.529E+11 UBCSFXC1 INDEX_11 641
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 641 641 641 641 641 641 641
5.33% 427 427 427 427 427 427 427
2.67% 214 214 214 214 214 214 214



0% 0 0 0 0 0 0 0
2.67% 214 214 214 214 214 214 214
5.33% 427 427 427 427 427 427 427
8.00% 641 641 641 641 641 641 641

2.529E+11 UBCSFXC1 INDEX_12 480

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -480 -480 -480 -480 -480 -480 -480
-5.33% -320 -320 -320 -320 -320 -320 -320
-2.67% -160 -160 -160 -160 -160 -160 -160

0% 0 0 0 0 0 0 0
2.67% 160 160 160 160 160 160 160
5.33% 320 320 320 320 320 320 320
8.00% 480 480 480 480 480 480 480

KR4201N6312018-06 =317.5 1,686

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 745 725 701 672 641 606 569
-5.33% 668 629 588 544 497 449 400
-2.67% 494 439 382 325 268 209 151

0% 186 124 62 0 -62 -124 -186
2.67% -267 -322 -378 -435 -493 -551 -610
5.33% -840 -879 -921 -966 -1,014 -1,064 -1,115
8.00% -1,492 -1,514 -1,541 -1,572 -1,607 -1,646 -1,686

KR4301N6312018-06 %315 218

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -216 -216 -216 -217 -217 -217 -218
-5.33% -124 -125 -125 -127 -128 -129 -131
-2.67% -41 -44 -47 -50 -53 -56 -59

0% 10 7 3 0 -3 -7 -10
2.67% 25 24 23 21 19 17 15
5.33% 27 27 27 26 26 25 24
8.00% 27 27 27 27 27 27 27

KR4301N6312018-06 &£317.5 1,091

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,087 -1,087 -1,087 -1,087 -1,088 -1,089 -1,091
-5.33% -652 -653 -656 -659 -664 -669 -675
-2.67% -241 -251 -262 -274 -287 -300 -313

0% 50 33 17 0 -17 -33 -50
2.67% 162 153 144 133 122 110 97
5.33% 180 179 176 173 169 164 158
8.00% 181 181 181 180 180 178 176



7|1¥)

ol
=

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



DAY 2018-05-24
J|&Y  2018-05-23

7 2 CH &

Mt FtEH M= 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 &Ly
Al NES At 0 0 0 g2l
= Qs ME | 7,444 0 7,444
A4 S A 53,487 0 53,487 A9
A FtEH =4 0 30,920 -30,920 EtL|
A4 X% AL 50,746 0 50,746 %t 9|
2. Q7| A|He| & x
OESXM8-C3550-SX5E 06/15/18 C3550 EURO STOXX 50 Price
765.60
574.20
382.80
191.40
=
fvr 0.00 T T T T T T T
3{5 0.00 887.50 1,775.00 2,662.50 3,550.00.4,437.50 5,325.00 6,212.50 7,100.00
-191.40
-382.80
-574.20
-765.60
74
OESXMS8-C3575-SX5E 06/15/18 C3575 EURO STOXX 50 Price
14,694.19
11,020.65

7,347.10




3,673.55
O-OO T T T T T T
0.00 893.75 1,787.50 2,681.25 3,575.00.4,468.75 5,362.50 6,256.25 7,150.00
-3,673.55 \
-7,347.10 \
-11,020.65
-14,694.19
7t4
OESXM8-P3550-SX5E 06/15/18 P3550 EURO STOXX 50 Price
574.20
382.80
191.40
0 00 T T T T T T 1
0.00  887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

-191.40 /
-382.80 /
-574.20

-765.60
e
OESXM8-P3575-SX5E 06/15/18 P3575 EURO STOXX 50 Price
14,694.19
11,020.65
7,347.10
3,673.55
O-OO T T T ” T T T 1




A

of 0.00 893.75 1,787.50 2,681.25,3,575.00 4,468.75 5,362.50 6,256.25 7,150.00

-3,673.55

-7,347.10

-11,020.65

-14,694.19 -

VGMS8-EURO STOXX 50 JUN18

7,443.56

5,582.67

3,721.78

1,860.89

S 0.00 T T T T T T

-1,860.89

of 0.00 893.50 1,787.00 2,680.50,3,574.00 4,467.50 5,361.00 6,254.50 7,148.00

-3,721.78

-5,582.67

-7,443.56 -

3. AlLtE|2E 2= HFE =20 E=AH)

260105SGPX SG EURO Covered CALL STRATEGY - 994.569
260105SQPX SG EURO Covered CALL STRATEGY
OESXM8-C3 SX5E 06/15/18 C3550 EURO STOXX 50 Price
OESXM8-C3 SX5E 06/15/18 C3575 EURO STOXX 50 Price
OESXM8-P3!SX5E 06/15/18 P3550 EURO STOXX 50 Price
OESXM8-P3!SX5E 06/15/18 P3575 EURO STOXX 50 Price
VGM8 EURO STOXX 50 JUN18

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F)

FE
4
s
ra
[Ho



1,929



DAY 2018-05-24
J|&Y  2018-05-23

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,451 0 20,451 ELY

2. B7|AIHO| 2YRE

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

20,450.78
15,338.08
10,225.39
5,112.69
.un'a
T 000 . . . . . . .
e 000 7958 15015 238.73 31830 397.88 477.45 557.03 636.60
5,112.69
110,225.39
15,338.08
20,450.78 -
7t4
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
— o=  1g26
KR4101N60( 2018-06 AT 200K| =412 1,636
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1636  -1636  -1636  -1636  -1636 -1,636 1,636
533%  -1091  -1091  -1091  -1091  -1,091 -1,091 -1,091
-2.67% -545 -545 -545 -545 -545 -545 -545
0% 0 0 0 0 0 0 0
2.67% 545 545 545 545 545 545 545
5.33% 1091 1091 1091 1091 1,091 1,091 1,091

8.00% 1,636 1,636 1,636 1,636 1,636 1,636 1,636



of N

7|1¥)

ol
=

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



DAY 2018-05-24
J|&Y  2018-05-23

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,034 0 1,034 FLY

2. B7|AIHO| 2YRE

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

775.86
517.24
258.62
=
T 000 . . . . : . :
?{5 0.00 79.58 159.15 238.73 ~318.30 397.88 477.45 557.03 636.60
-258.62
-517.24
-775.86
-1,034.48 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o I gal
KR4101N60( 2018-06 T AIL|200K| M= 83
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -83 -83 -83 -83 -83 -83 -83
-5.33% -55 -55 -55 -55 -55 -55 -55
-2.67% -28 -28 -28 -28 -28 -28 -28
0% 0 0 0 0 0 0 0
2.67% 28 28 28 28 28 28 28
5.33% 55 55 55 55 55 55 55

8.00% 83 83 83 83 83 83 83



ol

7|1¥)

ol
=

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



SAlY  2018-05-24
2018-05-23

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

H
ra
rtot
o2t
(=
o

7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1671 0 1,671 FUy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,671.08
1,253.31
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