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SAlY  2018-05-25
2018-05-24

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,430 0 1,430 FLy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,429.65
1,072.24
714.83
357.41
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.43 158.85 238.28 317.70 397.13 476,55 555.98 635.40
-357.41
-714.83
-1,072.24
-1,429.65 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
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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SMART g2} d-MSCIM E 25 H L F |

Heltha Ao s
Al x| 2 A9} 0 0 02
ol ES A2 14,040 0 14,040 %t Q|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S180523 1,120

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000| 2[S180308 398
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A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18

624.27

416.18

208.09

— 0-00 T T T 1 T T T
?{5 0.00 880.00 1,760.00 2,640.00,3,520.00 4,400.00 5,280.00 6,160.00 7,040.00

-208.09

-416.18

-624.27

-832.36 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGM8 EURO STOXX 50 JUN18 67

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

o
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7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,126 0 2,126 HU

HCK8-H-SHARES FUT May18

1,494.88
996.59
498.29
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,025.25 6,050.50 9,075.75,4#2,101.0015,126.2518,151.5021,176.7524,202.00
-498.29
-996.59
-1,494.88
-1,993.18 -
7%
MHCKS8-MINI H-SHR IDX FU May18
99.69
66.46
33.23
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 3,025.25 6,050.50 9,075.75,42,101.0015,126.2518,151.5021,176.7524,202.00
-33.23




-66.46

-99.69
-132.92 -
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)

150
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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
A
|
KR4301N63173-2018-06 5£317.5
307,975.00
230,981.25
153,987.50
76,993.75
&
;E O-OO T T d T T T 1
?{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 -
7t
3. AlLIZIRE 2 FRHS(HIHE U0 Y ZA) GOSN
KR4201N6312018-06 Z315 4,068
7| =Rt HE S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1,864 1,814 1,755 1,687 1,611 1,529 1,442
-5.33% 1,660 1,567 1467 1362 1252 1,139 1,023
-2.67% 1,208 1,078 946 812 678 544 408
0% 420 280 140 0 -140 -281 -421
2.67% -713 -829 950 -1074  -1201 -1,330 -1,461
533%  -2114  -2191  -2277 2371 -2472 -2,578 -2,688
800%  -3680  -3721  -3773  -3834  -3,905 -3,983 -4,068
KR4201N6312018-06 Z2317.5 27,265
7| =Rt HE S
7424 -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-800% 11406 11129 10,783 10373 9,908 9,393 8,834



-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%

10,319
7,740
2,963

-4,244

-13,510
-24,137

9,754
6,884
1,975
-5,130
-14,140
-24,498

KR4301N6312018-06 %317.5

-25.00%

-20,891
-12,705
-4,881
932
3,297
3,708
3,735

-16.67%
-20,892
-12,728

-5,043
621
3,124
3,677
3,733

9,133 8,464 7,758
6,008 5116 4,212
987 0 -987
-6,036 -6,956 -7,889
-14,826 -15,558 -16,328
-24,934 -25,437 -25,998
7| Z=Xpete] HEd

-8.33% 0% 8.33%
-20,894 -20,899 -20,908
-12,764 -12,815 -12,882
-5,225 -5424 -5,636
311 0 -311
2,931 2,722 2,499
3,629 3,564 3,481
3,728 3,718 3,701

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

7,020
3,299
-1,975
-8,831
-17,128
-26,610

16.67%
-20,923
-12,966
-5,860
-621
2,265
3,381
3,676

6,255
2,377
-2,962
-9,780
-17,954
-27,265
20,946

25.00%
-20,946
-13,064
-6,094
-932
2,021
3,264
3,640
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7 87
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0 0 0 ALK
0 0 0 ELK
2,241 0 2,241 Huj
0 5,814 -5,814 Rty

rz Mo r> mo

I 4r = >
oo rx oo rx

2. 7N He| &

12
|
P

HCK8-H-SHARES FUT May18

2,241.02

1,680.77

1,120.51

560.26

of 0.00 3,025.25 6,050.50 9,075.75,42,101.0015,126.2518,151.5021,176.7524,202.00

-1,120.51

-1,680.77

-2,241.02 -

OHHIK8-C120-HSCEI

1,816.06

1,362.04

908.03

454.01

or 0.00 3,000.00 6,000.00 9,000.0012,000.0015,000.0018,000.0021,000.0024,000.00




SH

-454.01

-908.03

-1,362.04

-1,816.06

OHHIK8-C122-HSCEI

1,091.01

818.26

545.50

272.75

0.00
0.

D0  3,050.00 6,100.00 9,150.0012,200.0015,250.0018,300.0021,350.0024,400.00

-272.75

-545.50

-818.26

-1,091.01

OHHIK8-P120-HSCEI

1,816.06

1,362.04

908.03

454.01

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

yd
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-1,362.04 pd

-1,816.06
712
OHHIK8-P122-HSCEI
1,091.01
818.26
545.50
272.75
5
ar

— 0 00 T T T T T T 1

?15 0.00 3,050.00 6,100.00 9,150.00,%Z,200.0015,250.0018,300.0021,350.0024,400.00
-272.75 /
-545.50 /

-818.26

-1,091.01
73
3. AL 2 £ P EHSE A U4 ZY) (EHl: Bt )
HCK8 H-SHARES FUT May18 179
OHHIK8-C1z HSCEI 145
OHHIK8-C1z HSCEI 87
OHHIK8-P12 HSCEI 145
OHHIK8-P12 HSCEI 87
4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F) GRS
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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 1,477
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,477 -1,477 -1,477 1477 -1477 -1,477 1,477
-5.33% -985 -985 -985 -985 -985 -985 -985
267% -492 492 -492 -492 -492 492 -492
0% 0 0 0 0 0 0 0
267% 492 492 492 492 492 492 492
5.33% 985 985 985 985 985 985 985
8.00% 1,477 1,477 1477 1,477 1,477 1,477 1477
2.529E+11 UBCSFXC1 INDEX 3 279
| ZEXpARO| S



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 279 279 279 279 279 279 279
-5.33% -186 -186 -186 -186 186 1186 -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 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% -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% 256 256 256 256 256 256 256

2.529E+11 UBCSFXC1 INDEX 8 473
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 473 473 473 473 473 473 473
-5.33% -315 -315 315 315 315 315 -315
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% 315 315 315 315 315 315 315
8.00% 473 473 473 473 473 473 473

2.529E+11 UBCSFXC1 INDEX_11 639
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 639 639 639 639 639 639 639
-5.33% 426 426 426 426 426 426 426
2.67% 213 213 213 213 213 213 213



0% 0 0 0 0 0 0 0
2.67% 213 213 213 213 213 213 213
5.33% 426 426 426 426 426 426 426
8.00% 639 639 639 639 639 639 639

2.529E+11 UBCSFXC1 INDEX_12 479

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -479 -479 -479 -479 -479 -479 -479
-5.33% -319 -319 -319 -319 -319 -319 -319
-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% 319 319 319 319 319 319 319
8.00% 479 479 479 479 479 479 479

KR4201N6312018-06 =317.5 1,663

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 696 679 658 633 604 573 539
-5.33% 629 595 557 516 473 428 381
-2.67% 472 420 366 312 257 201 145

0% 181 120 60 0 -60 -120 -181
2.67% -259 -313 -368 -424 -481 -539 -596
5.33% -824 -862 -904 -949 -996 -1,045 -1,095
8.00% -1,472 -1,494 -1,521 -1,551 -1,586 -1,623 -1,663

KR4301N6312018-06 %315 223

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -222 -222 -222 -222 -222 -223 -223
-5.33% -129 -130 -131 -132 -133 -134 -136
-2.67% -45 -47 -50 -53 -55 -58 -61

0% 10 7 3 0 -3 -7 -10
2.67% 28 26 25 23 21 19 16
5.33% 30 30 29 29 28 27 27
8.00% 30 30 30 30 30 30 29

KR4301N6312018-06 &£317.5 1,112

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,109 -1,109 -1,109 -1,110 -1,110 -1,111 -1,112
-5.33% -675 -676 -678 -680 -684 -688 -694
-2.67% -259 -268 -277 -288 -299 -311 -324

0% 49 33 16 0 -16 -33 -49
2.67% 175 166 156 145 133 120 107
5.33% 197 195 193 189 185 179 173
8.00% 198 198 198 197 197 195 193
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QEAHEZR(FASH-TYH

7 2 CH &

Mot {7tsd M= 0 0 0
A RINEA 2% 0 0 0 &9l
ah 27158 8M 0 0 0 Fuj
Al NES At 0 0 0 g2l
= Qs ME | 7,333 0 7,333
= SI=AH  AY 53,344 0 53,344 %t9|
A FtEH =4 0 30,837 -30,837 EtL|
= NES A9 50,610 0 50,610 & Q)
2. QH7|A| ™ol &9 x
OESXMS8-C3550-EURO STOXX 50
572.66
381.77
190.89
=
f.-‘r 0.00 T T T T T T T
2{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
-190.89
-381.77
-572.66
-763.55
74
OESXMS8-C3575-EURO STOXX 50
14,654.81
10,991.11

7,327.41




3,663.70
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
-3,663.70 \
-7,327.41 \
-10,991.11
-14,654.81
74
OESXM8-P3550-EURO STOXX 50
572.66
381.77
190.89
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

-381.77 /
-572.66

-763.55
e
OESXM8-P3575-EURO STOXX 50
14,654.81
10,991.11
7,327.41
3,663.70
O-OO T T T ” T T T 1




zz 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
-3,663.70
-7,327.41
-10,991.11
-14,654.81 -
72
VGMS8-EURO STOXX 50 JUN18
5,499.59
3,666.40
1,833.20
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 880.00 1,760.00 2,640.00,3,520.00 4,400.00 5,280.00 6,160.00 7,040.00
-1,833.20
-3,666.40
-5,499.59
-7,332.79 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 78
260105SQPXSG EURO Covered CALL STRATEGY 82
OESXM8-C3 EURO STOXX 50 61
OESXM8-C3 EURO STOXX 50 1,172
OESXM8-P3!'EURO STOXX 50 61
OESXM8-P3!'EURO STOXX 50 1,172
VGMS8 EURO STOXX 50 JUN18 587
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= ItEA  ME 20,412 0 20,412 ELY

2. B7|AIHO| 2YRE

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

15,309.17
10,206.11
5,103.06
=
il 0.00 . . : . : . .
e 0.00  79.43 15885 23828 31770 397.13 47655 55598 635.40
5,103.06
110,206.11
115,309.17
120,412.23 -
7424
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

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,033 0 1,033 FLA

2. B7|AIHO| 2YRE

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

1,032.53
774.39
516.26
258.13
=
T 000 . . . . . . .
?{5 0.00 79.43 158.85 238.28 ~317.70 397.13 476.55 555,98 635.40
-258.13
-516.26
-774.39
-1,032.53 -
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
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ETFA O} E 3| B 2] X| =

H
ra

3. ALIE|2E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

{2l CH &
his 7/tE5d 0 0 0 ALy
ol F7t5H 1,668 0 1,668 ALY
2. Qt7|A| "ol &l x
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,667.93
1,250.94
833.96
416.98
3
T 000 . . . . : . :
%5 0.00 79.43  158.85 238.28 317.70 397.13 476.55 555.98 635.40
-416.98
-833.96
-1,250.94
-1,667.93 -

-25.00%
-133
-89

-44

0

44

89

133

TEHSE =0

-16.67%
-133

133

A3 o)

-8.33%
-133
-89
-44

0

44

89

133

Mol HsH
0% 8.33%
-133 -133
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