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SAlY  2018-06-01
7|&¢¥  2018-05-31

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,396 0 1,396 &Ly
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,047.26
698.18
349.09
.E.l'.]
T 000 . . . . . . .
?{5 0.00 77.58 155.15 232.73 7310.30 387.88 465.45 543.03 620.60
-349.09
-698.18
-1,047.26
-1,396.35 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N60(2018-06 A L|200K|=M = 112
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -112 -112 -112 -112 -112 -112 -112
-5.33% -75 -75 -75 -75 -75 -75 -75
-2.67% -37 -37 -37 -37 -37 -37 -37
0% 0 0 0 0 0 0 0
2.67% 37 37 37 37 37 37 37
5.33% 75 75 75 75 75 75 75
8.00% 112 112 112 112 112 112 112
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7|&¢¥  2018-05-31

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 810 0 810

VGMS8-EURO STOXX 50 JUN18

607.44

404.96

202.48

— 0-00 T T T 1 T T T
or 0.00 855.50 1,711.00 2,566.50,3,422.00 4,277.50 5,133.00 5,988.50 6,844.00

A
-202.48

-404.96

-607.44

-809.93 -

VT PLTEE TETE S PYEL) LT
VGM8 EURO STOXX 50 JUN18 65
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SAlY  2018-06-01
7|&¢¥  2018-05-31

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,098 0 2,098 HU

HCMS8-HSCEI Futures Jun18

1,475.26
983.51
491.75
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,982.50 5,965.00 8,947.50,41,930.0014,912.5017,895.0020,877.5023,860.00
-491.75
-983.51
-1,475.26
-1,967.02 -
7%
MHCMS8-MINI H-SHR IDX FU Jun18
98.35
65.57
32.78
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,982.50 5,965.00 8,947.50,41,930.0014,912.5017,895.0020,877.5023,860.00
-32.78




-65.57

-98.35
-131.13 -
7t
3. A2 £ FXRHSE &M ZY) GEEERE)
HCM8 HSCEI Futures Junl8 157
MHCM8 MINI H-SHR IDX FU Junl18 10
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A7 {7153

K=
=]
ol S7tsd =M 0 798,409 -798,409 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

427,434.38

320,575.78

213,717.19

106,858.59

— 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

-106,858.59




-213,717.19

-320,575.78
-427,434.38
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
VT PIEE TETE I ESYPOEL) GEIEEIE)
KR4201N6312018-06 =315 3,573
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1028 1017 1000 977 948 912 871
-5.33% 978 942 898 846 787 723 653
-2.67% 797 720 637 549 457 362 265
0% 340 227 114 0 114 -229 -345
267% -505 -619 734 -849 -965 -1,081 1,198
533%  -1724  -1806  -18%4  -1987  -2,084 -2,184 2,286
800%  -3196  -3240  -3293  -3353  -3421 3,494 3,573
KR4201N6312018-06 2317.5 22,634
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 5700 5650 5568 5450 5292 5,095 4,859



-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%

5483
4,605
2,171
-2,702
-10,197
-19,674
KR4301N6312018-06 %317.5

-25.00%
-22,912
-14,875

-6,868
617
5,664
7,349
7,568

5
4,
L
-3,500

300
165
460

-10,836
-20,050

-16.67%
-22,912
-14,877

51
7,
71

-6,900

425
376
230
553

5,062 4,773 4,437
3,678 3,150 2,589
736 0 -744
-4,299 -5,098 -5,898
-11,505 -12,195 -12,903
-20,483 -20,965 -21,488
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-22,912 -22,912 -22,913
-14,880 -14,886 -14,898
-6,947 -7,011 -7,091
219 0 -229
5,087 4,797 4,506
7,090 6,930 6,755
7,528 7,489 7,435

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

4,058 3,642
2,002 1,391
-1,495 -2,251
-6,699 -7,500
-13,625 -14,359
-22,046 -22,634
22,917

16.67% 25.00%
-22,914 -22,917
-14,917 -14,944
-7,188 -7,299
-466 -709
4,214 3,922
6,565 6,364
7,367 7,284
(Ehgluarel)
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'FIL
7 87
A
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0 0 0 ALK
0 0 0 ELK
2,054 0 2,054 ELf
0 5,334 -5,334 ALY

rz Mo r> mo

Ir 4rie= >
oo rx oo rx

2. 7N He| &

12
|
P

HCMS8-HSCEI Futures Jun18

2,054.35

1,540.76

1,027.17

513.59

of 0.00 2,982.50 5,965.00 8,947.50,41,930.0014,912.5017,895.0020,877.5023,860.00

-1,027.17

-1,540.76

-2,054.35 -

OHHIM8-C116-HSCEI 06/28/18 C11600 Hong Kong Stock Ex

S 0.00 T T T L T T T
or 0.00  2,900.00 5,800.00 8,700.00 11,600.0614,500.0017,400.0020,300.0023,200.00




r

-99.56

-199.11

-298.67

-398.23

2,268.53

1,701.39

1,134.26

567.13

-567.13

-1,134.26

-1,701.39

-2,268.53

OHHIMS8-C118-HSCEI 06/28/18 C11800 Hong Kong Stock Ex

0.00 2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIMS8-P116-HSCEI 06/28/18 P11600 Hong Kong Stock Ex

298.67

199.11

99.56

.00  2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00

pd

d



-298.67 |

-398.23
7}
OHHIM8-P118-HSCEI 06/28/18 P11800 Hong Kong Stock Ex
2,268.53
1,701.39
1,134.26
567.13
=
T 000 . : : . . : : .
%5 0.00 2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00
-567.13
-1,134.26
-1,701.39
-2,268.53 -
7t
3. AUE|eE SOl R XM S M0 42 ) (EH9: 4 2hel)
HCMS8 HSCEI Futures Junl8 164
OHHIMS8-C1 HSCEI 06/28/18 C11600 Hong Kong Stock Ex 32
OHHIMS8-C1 HSCEI 06/28/18 C11800 Hong Kong Stock Ex 181
OHHIMS8-P1 HSCEI 06/28/18 P11600 Hong Kong Stock Ex 32
OHHIMS8-P1 HSCEI 06/28/18 P11800 Hong Kong Stock Ex 181
4. TRYAHE Q| A|CHE MO MY (VaR : 99%ME|5E,1027|F) EEELIE)

523
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7|&¢¥  2018-05-31

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 1,480
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1,480  -1480  -1480  -1480  -1480 -1,480 -1,480
-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% 1,480 1,480 1,480 1,480 1,480 1,480 1,480
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% -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% 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% 427 427 427 427 427 427 427
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% 427 427 427 427 427 427 427
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 1,429

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 360 357 352 344 334 322 307
-5.33% 346 335 320 301 280 256 230
-2.67% 291 263 232 199 163 126 88

0% 137 92 46 0 -47 -94 -142
2.67% -171 -221 -271 -322 -372 -423 -474
5.33% -644 -684 -726 -770 -815 -860 -907
8.00% -1,242 -1,266 -1,293 -1,324 -1,357 -1,392 -1,429

KR4301N6312018-06 %315 252

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -252 -252 -252 -252 -252 -252 -252
-5.33% -161 -161 -161 -161 -162 -162 -163
-2.67% -71 -72 -73 -74 -75 -77 -78

0% 9 6 3 0 -3 -6 -9
2.67% 54 51 48 45 42 39 36
5.33% 65 64 63 62 60 59 57
8.00% 66 66 66 66 65 65 64

KR4301N6312018-06 &£317.5 1,217

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,216 -1,216 -1,216 -1,216 -1,216 -1,217 -1,217
-5.33% -790 -790 -790 -790 -791 -792 -793
-2.67% -365 -366 -369 -372 -376 -382 -388

0% 33 23 12 0 -12 -25 -38
2.67% 301 285 270 255 239 224 208
5.33% 390 384 376 368 359 349 338
8.00% 402 401 400 398 395 391 387
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QEAHEZR(FASH-TYH

7 2 CH &

2. W7IAHe| &

10

EE

670.95

M /7t53H M2 0 0 0

Al f7t53H ¥ 0 0 0 A9
Al f15H =24 0 0 0 RHLY
ol Xl A8 0 0 0 &9
=7 SItEH  ME2 | 4,885 0 4,885

A S5 28 53,123 0 53,123 & 9|
A 7153 =24 0 26,207 -26,207 EtL|
A NS A2t 50,400 0 50,400 %t Q|

OESXMS8-C3550-EURO STOXX 50

503.21

0.00 .

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

-335.48

-503.21

-670.95

12,432.42

OESXMS8-C3575-EURO STOXX 50

9,324.32

6,216.21




3,108.11
OOO 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
-3,108.11 \
-6,216.21 \
-9,324.32
-12,432.42
7t
OESXMB8-P3550-EURO STOXX 50
503.21
335.48
167.74
0.00 T T T T T T 1
000 88750 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

-167.74 /
-335.48 /
-503.21

-670.95
e
OESXM8-P3575-EURO STOXX 50
12,432.42
9,324.32
6,216.21
3,108.11
O-OO T T T ” T T T 1




35 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
-3,108.11
-6,216.21
-9,324.32
-12,432.42 -
74
VGMS-EURO STOXX 50 JUN18
3,663.86
2,442.57
1,221.29
o
;E 0.00 T T T 1 T T T 1
2{5 0.00  855.50 1,711.00 2,566.50,3,422.00 4,277.50 5,133.00 5,988.50 6,844.00
-1,221.29
-2,442.57
-3,663.86
-4,885.15 -
74
3. AU E £ EHS (XA AZAH) (TH|:H OHR)
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 62
260105SQPXSG EURO Covered CALL STRATEGY 66
OESXM8-C3 EURO STOXX 50 54
OESXM8-C3 EURO STOXX 50 995
OESXM8-P3!EURO STOXX 50 54
OESXM8-P3!'EURO STOXX 50 995
VGM8 EURO STOXX 50 JUN18 391
4. TP Eo| Ao dZH(VaR : 99% L E|+=F,10Y7|E) (TH:28 0FR)
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ol {7tsd M= 19,937 0 19,937 ErLY

2. B7|AIHO| 2YRE

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

19,936.78
14,952.58
9,968.39
4,984.19
&l
T 000 . . . . . . .
e 000 7758 15515 23273 /31030 387.88 46545 543.03 620.60
4,984.19
9,968.39
114,952.58
119,936.78 -
7424
3. ALZI SR EHE Mol Aol (ero et
T o
KR4101N60( 2018-06 AT 200K| =412 1,598
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1598  -1598  -1598  -1598  -1,598 -1,598 -1,598
533%  -1065  -1065  -1065  -1065  -1,065 -1,065 -1,065
-2.67% -533 -533 533 533 -533 533 -533
0% 0 0 0 0 0 0 0
2.67% 533 533 533 533 533 533 533
5.33% 1065 1065 1065 1065 1,065 1,065 1,065

8.00% 1,598 1,598 1,598 1,598 1,598 1,598 1,598
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ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,008 0 1,008 ELy

TR E S

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

1,008.48
756.36
504.24
252.12
=
T 000 . . . . : . :
?{5 0.00 77.58 155.15 232.73 ~310.30 387.88 465.45 543.03 620.60
-252.12
-504.24
-756.36
-1,008.48 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N60( 2018-06 T AIL|200K| M= 81
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -81 -81 -81 -81 -81 -81 -81
-5.33% -54 -54 -54 -54 -54 -54 -54
-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% 54 54 54 54 54 54 54

8.00% 81 81 81 81 81 81 81
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ETFA O} E 3| B 2] X| =

H
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o2t
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7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,629 0 1,629 FUf
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,629.08
1,221.81
814.54
407.27
3
T 000 . . . . : . :
?{5 0.00 77.58 155.15 232.73 7310.30 387.88 465.45 543.03 620.60
-407.27
-814.54
-1,221.81
-1,629.08 -
7t
3. AlLfE| ' 2T ZHE (IS M0 4 H) GEEERE)
T =
KR4101N60(2018-06 A L|200K|=M = 131
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -131 -131 -131 -131 -131 -131 -131
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