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SAlY  2018-05-28
2018-05-25

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,433 0 1,433 FUj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,433.03
1,074.77
716.51
358.26
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.61 159.23 238.84 7318.45 398.06 477.68 557.29 636.90
-358.26
-716.51
-1,074.77
-1,433.03 -
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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Heltha Ao s
Al x| 2 A9} 0 0 02
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2. B7|AIHO| 2YRE
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DAY 2018-05-28
J|ZY  2018-05-25

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 391

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS
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DAY 2018-05-28
J|ZY  2018-05-25

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
827.87

620.90

413.93

206.97

— 0-00 T T T 1 T T T
?{5 0.00 875.25 1,750.50 2,625.75,3,501.00 4,376.25 5,251.50 6,126.75 7,002.00

-206.97

-413.93

-620.90

-827.87 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGM8 EURO STOXX 50 JUN18 66

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

o



DAY 2018-05-28
J|ZY  2018-05-25

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,108 0 2,108 FU

HCMS8-HSCEI Futures Jun18

1,975.92
1,481.94
987.96
493.98
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,996.00 5,992.00 8,988.00,#1,984.0014,980.0017,976.0020,972.0023,968.00
-493.98
-987.96
-1,481.94
-1,975.92 -
712
MHCMS8-MINI H-SHR IDX FU Jun18
131.73
98.80
65.86
32.93
=l
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,996.00 5,992.00 8,988.00,41,984.0014,980.0017,976.0020,972.0023,968.00
-32.93




-65.86

-98.80
-131.73 -
7}
3. AUEIeE 2ol R EH S &0 42 ) EEELIE)
HCM8 HSCEI Futures Junl8 158
MHCM8 MINI H-SHR IDX FU Junl18 11
4. THEAEO| 2| TH2 MO M AH(VaR : 99%HE$F,1027| F) (EHl: 2 o))

149



DAY 2018-05-28
J|ZY  2018-05-25

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
7
KR4301N63173-2018-06 ££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
?{5 0.00 79.38 158.75 238.13 7317.50 396.88 476.25 555.63 635.00
-76,993.75
-153,987.50
-230,981.25
-307,975.00 -
7
3. AL 2 £ P EHSE A U4 ZY) (Bl at )
KR4201N6312018-06 =315 4,121
7| xAHte| S Y
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,885 1,837 1,780 1,714 1,641 1,561 1,476
-5.33% 1,680 1,589 1491 1388 1281 1171 1,057
-2.67% 1,218 1,090 960 830 699 567 435
0% 406 271 136 0 -136 -272 -408
2.67% -757 -866 -980 -1,098 -1,219 -1,342 -1,468
5.33% -2,187 -2,256 -2,335 -2,422 -2,515 -2,614 -2,718
8.00% -3,773 -3,808 -3,853 -3,908 -3,971 -4,043 -4,121
KR4201N6312018-06 &317.5 27,628
JES VTR
74 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% 11,507 11,242 10,910 10,516 10,068 9,571 9,032



-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%

10,423
7,795
2,880

-4,533

-14,009
-24,795

9,871
6,954
1,920
-5,373
-14,583
-25,108

KR4301N6312018-06 %317.5

-25.00%

-20,852
-12,648
-4,802
880
2,962
3,253
3,267

-16.67%
-20,853
-12,667

-4,958
587
2,823
3,234
3,266

9,264 8,612 7,923
6,095 5221 4,337
960 0 -960
-6,235 -7,115 -8,009
-15,217 -15,899 -16,620
-25,495 -25,948 -26,459
7| Z=Xpete] HEd

-8.33% 0% 8.33%
-20,854 -20,858 -20,864
-12,698 -12,742 -12,802
-5,133 -5,323 -5,526
293 0 -294
2,664 2,487 2,295
3,203 3,158 3,098
3,264 3,258 3,249

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

7,203
3,444
-1,920
-8,914
-17,375
-27,021

16.67%
-20,876
-12,876
-5,740
-587
2,091
3,022
3,233

6,458
2,544
-2,880
-9,827
-18,157
-27,628
20,894

25.00%
-20,894
-12,965
-5,962
-881
1,876
2,931
3,209



DAY 2018-05-28
J|ZY  2018-05-25

T
M /7t53H M2 0 0 0 ZrLH
Al f7t53H =24 0 0 0 FLy
A 7153 ME 2,237 0 2,237 =
=A 27158 24 0 5,807 -5,807 AtLY
2. W7|A|"He &7 E
HCK8-H-SHARES FUT May18
1,677.85
1,118.57
559.28
=
g—fr 0.00 T T T J T T T
?15 0.00 3,020.00 6,040.00 9,060.00,4Z,080.0015,100.0018,120.0021,140.0024,160.00
-559.28
-1,118.57
-1,677.85
-2,237.13 -
74
OHHIK8-C120-HSCEI
1,813.68
1,360.26
906.84
453.42
=
g—fr 0.00 T T T L T T T
o 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
-453.42
-906.84

-1,360.26
-1,813.68
817.19
544.79
272.40

=

=]

;l—r- 0.00

[o]

4 0
-272.40
-544.79
-817.19

-1,089.58
1,360.26
906.84
453.42
=
=]
;l—r- 0.00
[o]
4 0
-453.42
-906.84

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




-1,360.26 |

11,813.68 -
7424
OHHIKS-P122-HSCEI
817.19
544.79
272.40
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
1272.40
544.79
817.19
11,089.58 -

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

HCK8 H-SHARES FUT May18
OHHIK8-C1Zz HSCEI
OHHIK8-C1Zz HSCEI
OHHIK8-P12 HSCEI
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DAY 2018-05-28
J|ZY  2018-05-25

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
;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 1,479
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,479 -1,479 -1,479 -1,479 -1,479 -1,479 -1,479
-5.33% -986 -986 -986 -986 -986 -986 -986
267% -493 -493 -493 -493 -493 -493 -493
0% 0 0 0 0 0 0 0
267% 493 493 493 493 493 493 493
5.33% 986 986 986 986 986 986 986
8.00% 1,479 1,479 1,479 1,479 1,479 1,479 1,479
2.529E+11 UBCSFXC1 INDEX 3 280
| ZEXpARO| S



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 8 473
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_11 640
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -640 640 -640 640 640 640 640
-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% 640 640 640 640 640 640 640

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 1,685

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 702 686 665 641 614 584 551
-5.33% 636 602 565 525 483 439 394
-2.67% 475 424 372 318 265 210 155

0% 176 117 59 0 -59 -117 -176
2.67% -276 -328 -380 -434 -488 -544 -599
5.33% -854 -889 -928 -970 -1,014 -1,060 -1,107
8.00% -1,512 -1,531 -1,555 -1,582 -1,614 -1,648 -1,685

KR4301N6312018-06 %315 222

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -221 -221 -221 -221 -221 -221 -222
-5.33% -128 -128 -129 -130 -131 -132 -134
-2.67% -43 -46 -48 -51 -54 -56 -59

0% 9 6 3 0 -3 -6 -10
2.67% 24 23 22 20 19 17 15
5.33% 25 25 25 25 24 24 23
8.00% 25 25 25 25 25 25 25

KR4301N6312018-06 &£317.5 1,109

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,107 -1,107 -1,107 -1,107 -1,108 -1,108 -1,109
-5.33% -672 -673 -674 -677 -680 -684 -688
-2.67% -255 -263 -273 -283 -293 -305 -317

0% 47 31 16 0 -16 -31 -47
2.67% 157 150 141 132 122 111 100
5.33% 173 172 170 168 164 160 156
8.00% 173 173 173 173 172 172 170
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DAY 2018-05-28
J|ZY  2018-05-25

7 2 CH &

Mt L7I15H ME 0 0 0
M e = B 0 0 0 &9
At f715E SHM 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME | 7,293 0 7,293
A4 S A 53,153 0 53,153 At 9|
A FtEH =4 0 30,727 30,727 EtL|
A4 X% AL 50,430 0 50,430 %t Q|
2. Q7| A|He| & x
OESXMS8-C3550-EURO STOXX 50
570.62
380.42
190.21
=
fvr 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
-190.21
-380.42
-570.62
-760.83
74
OESXMS8-C3575-EURO STOXX 50
10,952.02

7,301.34




3,650.67

.00

893.75 1,787.50 2,681.25 3,575.00.4,468.75 5,362.50 6,256.25 7,150.00

-3,650.67

N

-7,301.34

N

-10,952.02

-14,602.69

OESXM8-P3550-EURO STOXX 50

760.83

570.62

380.42

190.21

3 0.00
of 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

-190.21

-380.42

-570.62

-760.83

10,952.02

7,301.34

3,650.67

- 0.00

OESXM8-P3575-EURO STOXX 50




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
-3,650.67
-7,301.34
-10,952.02
-14,602.69 -
72
VGMS8-EURO STOXX 50 JUN18
7,293.21
5,469.91
3,646.60
1,823.30
&
;E 0.00 T T T 1 T T T 1
?{5 0.00 875.25 1,750.50 2,625.75,3,501.00 4,376.25 5,251.50 6,126.75 7,002.00
-1,823.30
-3,646.60
-5,469.91
-7,293.21 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 34
260105SQPXSG EURO Covered CALL STRATEGY 36
OESXM8-C3 EURO STOXX 50 61
OESXM8-C3 EURO STOXX 50 1,168
OESXM8-P3!'EURO STOXX 50 61
OESXM8-P3!'EURO STOXX 50 1,168
VGMS8 EURO STOXX 50 JUN18 583

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:
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DAY 2018-05-28
J|ZY  2018-05-25

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,460 0 20,460 ELY

2. B7|AIHO| 2YRE

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

15,345.31
10,230.21
5,115.10
.un'a
T 000 . . . . . . .
e 000 7961 15023 238.84 31845 39806 477.68 557.29 636.90
5,115.10
110,230.21
15,345.31
-20,460.41 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
— o= . 1gac
KR4101N60( 2018-06 AT 200K| =412 1635
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1635  -1635  -1635  -1635  -1,635 -1,635 1,635
533%  -1090  -1090  -1090  -1090  -1,090 -1,090 -1,090
-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% 1090 1090 1090 1090 1,090 1,090 1,090

8.00% 1,635 1,635 1,635 1,635 1,635 1,635 1,635
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DAY 2018-05-28
J|ZY  2018-05-25

ot

ETFAOIEY K2 X| S EH B9

[

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,035 0 1,035 FLy

2. B7|AIHO| 2YRE

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

1,034.96
776.22
517.48
258.74
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.61 159.23 238.84 7318.45 398.06 477.68 557.29 636.90
-258.74
-517.48
-776.22
-1,034.96 -
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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SAlY  2018-05-28
2018-05-25

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

H
ra
rtot
o2t
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o

7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,672 0 1,672 Zy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,253.90
835.93
417.97
3
T 000 . . . . : . :
?{5 0.00 79.61 159.23 238.84 7318.45 398.06 477.68 557.29 636.90
-417.97
-835.93
-1,253.90
-1,671.86 -
714
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
- =
KR4101N60(2018-06 A L|200K|=M = 134
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -134 -134 -134 -134 -134 -134 -134
-5.33% -89 -89 -89 -89 -89 -89 -89
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