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SAlY  2018-06-04
7|&¢Y  2018-06-01

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,406 0 1,406 ZLy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,054.86
703.24
351.62
3
T 000 . . . . . . .
?{5 0.00 78.14 156.28 234.41 31255 390.69 468.83 546.96 625.10
-351.62
-703.24
-1,054.86
-1,406.48 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ 94l
KR4101N60(2018-06 A L|200K|=M = 113
P EEN SO =
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -113 -113 -113 -113 -113 -113 -113
-5.33% -75 -75 -75 -75 -75 -75 -75
-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% 75 75 75 75 75 75 75
8.00% 113 113 113 113 113 113 113
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Heftld A ed
Al x| 2 A9} 0 0 02
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A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
806.50

604.87

403.25

201.62

— 0-00 T T T 1 T T T
or 0.00 851.75 1,703.50 2,555.25,3,407.00 4,258.75 5,110.50 5,962.25 6,814.00

A
-201.62

-403.25

-604.87

-806.50 -
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SAlY  2018-06-04
7|&¢Y  2018-06-01

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,104 0 2,104 FU

HCMS8-HSCEI Futures Jun18

1,479.22
986.15
493.07
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,990.50 5,981.00 8,971.50,#1,962.0014,952.5017,943.0020,933.5023,924.00
-493.07
-986.15
-1,479.22
-1,972.29 -
712
MHCMS8-MINI H-SHR IDX FU Jun18
131.49
98.61
65.74
32.87
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,990.50 5,981.00 8,971.50,41,962.0014,952.5017,943.0020,933.5023,924.00
-32.87




-65.74

-98.61
-131.49 -
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HCM8 HSCEI Futures Junl8 158
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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 3,804
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1154 1142 1125 1101 1072 1,037 996
-5.33% 1095 1056 1010 956 896 831 762
-2.67% 876 795 709 620 527 433 337
0% 331 221 111 0 111 221 332
267% -639 739 841 945 1,050 1,156 1,263
533%  -1976  -2038 2108 2184  -2,264 -2,349 2,437
800%  -3526  -3554  -3590  -3634  -3,684 3,741 -3,804
KR4201N6312018-06 2317.5 24,201
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 6392 6340 6257 6138 5981 5,786 5,553



-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%

6,139
5,080
2,160
-3,507
-11,845
-21,942

5,942
4,613
1,446
-4,235
-12,355
-22,195

KR4301N6312018-06 %317.5

-25.00%

-22,789
-14,693
-6,634
655
4,730
5,597
5,650

-16.67%
-22,789
-14,694

-6,670
445
4,511
5,551
5,648

5,692 5,394 5,052
4,106 3,565 2,998
726 0 -729
-4,969 -5,707 -6,449
-12,905 -13,486 -14,093
-22,505 -22,867 -23,274
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-22,789 -22,789 -22,790
-14,697 -14,702 -14,712
-6,722 -6,789 -6,872
226 0 -231
4,284 4,051 3,814
5,487 5,406 5,308
5,643 5,632 5,615

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

4,670
2,409
-1,462
-7,193
-14,722
-23,720

16.67%
-22,791
-14,728
-6,970
-466
3,572
5,196
5,590

4,254
1,801
-2,197
-7,940
-15,368
-24,201
22,793

25.00%
-22,793
-14,752
-7,081
-705
3,327
5,069
5,555
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HCMS8-HSCEI Futures Jun18

2,305.70

1,729.27

1,152.85

576.42

0.00 2,990.50 5,981.00 8,971.50,41,962.0014,952.5017,943.0020,933.5023,924.00

-1,152.85

-1,729.27

-2,305.70 -

OHHIM8-C116-HSCEI

397.36

298.02

0.00 T T T L T T T
0.00  2,900.00 5,800.00 8,700.00 11,600.0614,500.0017,400.0020,300.0023,200.00
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-99.34

-198.68

-298.02

-397.36

2,506.10

1,879.57

1,253.05

626.52

-626.52

-1,253.05

-1,879.57

-2,506.10

OHHIM8-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIM8-P116-HSCEI

397.36

298.02

.00

2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00
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742
OHHIM8-P118-HSCEI
2,506.10
1,879.57
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— 0 00 T T T T
or 0.00  2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00

1

-626.52 /
-1,253.05

-1,879.57 /
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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
;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 1,528

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 404 400 395 388 378 365 351
-5.33% 388 375 359 341 319 295 269
-2.67% 321 291 259 225 189 152 114

0% 136 91 46 0 -46 -92 -139
2.67% -221 -267 -314 -360 -407 -454 -501
5.33% -748 -780 -815 -851 -890 -930 -970
8.00% -1,385 -1,401 -1,421 -1,444 -1,469 -1,498 -1,528

KR4301N6312018-06 %315 249

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -249 -249 -249 -249 -249 -249 -249
-5.33% -157 -157 -157 -157 -157 -158 -158
-2.67% -66 -67 -68 -69 -71 -72 -74

0% 9 6 3 0 -3 -6 -9
2.67% 41 39 37 35 33 31 28
5.33% 46 46 45 45 44 43 42
8.00% 46 46 46 46 46 46 46

KR4301N6312018-06 &£317.5 1,210

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,210 -1,210 -1,210 -1,210 -1,210 -1,210 -1,210
-5.33% -780 -780 -780 -781 -781 -782 -783
-2.67% -352 -354 -357 -360 -365 -370 -376

0% 35 24 12 0 -12 -25 -37
2.67% 251 240 227 215 202 190 177
5.33% 297 295 291 287 282 276 269
8.00% 300 300 300 299 298 297 295
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7 2 CH &

Mt FEH  ME 0 0 0
Mt SreE |2 0 0 0 &e
g FtEH =4 0 0 0 ZLy
Al NES At 0 0 0 g2l
= SIEH  ME | 4,864 0 4,864
= SI=AH  AY 52,974 0 52,974 At 9|
= f7tsd =M 0 26,134 -26,134 LY
= NES At 50,259 0 50,259 %9
2. Q7| A|He| & x
OESXM8-C3550-EURO STOXX 50
669.09
501.81
334.54
167.27
3
f.-‘r 0.00 T T T T T T T
?15 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
-167.27
-334.54
-501.81
-669.09
74
OESXM8-C3575-EURO STOXX 50
9,298.41

6,198.94




3,099.47

O-OO T T T T T T
0.00 893.75 1,787.50 2,681.25 3,575.08.4,468.75 5,362.50 6,256.25 7,150.00
-3,099.47 \
-6,198.94 \
-9,298.41
-12,397.89
7t4
OESXM8-P3550-EURO STOXX 50

669.09
501.81
334.54
167.27

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
-167.27 /
-334.54 /
-501.81
-669.09
7t4
OESXM8-P3575-EURO STOXX 50

9,298.41

6,198.94

3,099.47

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
-3,099.47
-6,198.94
-9,298.41
-12,397.89 -
7}
VGMS8-EURO STOXX 50 JUN18
4,864.11
3,648.08
2,432.06
1,216.03
zi
;E 0.00 T T T d T T T 1
?{5 0.00 851.75 1,703.50 2,555.25,3,407.00 4,258.75 5,110.50 5,962.25 6,814.00
-1,216.03
-2,432.06
-3,648.08
-4,864.11 -
73
3. AlLIZIQE 2O FXHS(HIHEUCI S FA) GO
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 41
260105SQPXSG EURO Covered CALL STRATEGY 43
OESXM8-C3 EURO STOXX 50 54
OESXM8-C3 EURO STOXX 50 992
OESXM8-P3!EURO STOXX 50 54
OESXM8-P3!EURO STOXX 50 992
VGMS8 EURO STOXX 50 JUN18 389
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KR4101N60009-2018-06 2 A 1| 200X| =M=

20,081.34
15,061.00
10,040.67
5,020.33
&l
T 000 . . . . . . .
e 000 7814 15628 23441 31255 390.69 468.83 54696 625.10
5,020.33
-10,040.67
15,061.00
20,081.34 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N60( 2018-06 AT 200K| =412 1610
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1610  -1610  -1610  -1610  -1610 -1,610 -1,610
533%  -1073  -1073  -1073  -1073  -1,073 -1,073 -1,073
-2.67% -537 -537 537 537 537 537 -537
0% 0 0 0 0 0 0 0
2.67% 537 537 537 537 537 537 537
5.33% 1073 1073 1073 1073 1073 1,073 1,073

8.00% 1,610 1,610 1,610 1,610 1,610 1,610 1,610
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ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1016 0 1,016 FLY

TR E S

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

1,015.79
761.84
507.89
253.95
=
T 000 . . . . : . :
?{5 0.00 78.14 156.28 234.41 7312.55 390.69 468.83 546.96 625.10
-253.95
-507.89
-761.84
-1,015.79 -
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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3. ALIE|2E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

712l oo &}
his 7/tE5d 0 0 0 ALy
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2. B7|AHe| &7 E
KR4101N60009-2018-06 T A Ii| 200X | =M E
1,640.89
1,230.67
820.44
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=
T 000 . . . . : . :
%5 0.00 78.14 156.28 234.41 731255 390.69 468.83 546.96 625.10
-410.22
-820.44
-1,230.67
-1,640.89 -

-25.00%
-132
-88
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0

44

88

132

TEHSE =0
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A3 o)
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0

44
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