2018-06-05
2018-06-04

oll

Al

Ho

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-06-05
J|ZY  2018-06-04

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1414 0 1,414 FUj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,060.76
707.18
353.59
3
T 000 . . . . . . .
?{5 0.00 78.58 157.15 235.73 731430 392.88 471.45 550.03 628.60
-353.59
-707.18
-1,060.76
-1,414.35 -
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% -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% 113 113 113 113 113 113 113



ol

7|1¥)

ol
=

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



Al 2018-06-05
J|Z=Y 2018-06-04

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

3. A2 £YFRHS HIHE L AIY) (EH9: 4Bt
SWMXWOO( A SHMXWO 0]2S180523 1,114

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO 4 (VaR : 9% 2|+ F,1027|F) GEEE

461

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



Al 2018-06-05
J|Z=Y 2018-06-04

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 376

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
404

o

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



DAY 2018-06-05
J|ZY  2018-06-04

A7 |7EH M
=7 7tz M

VGMS8-EURO STOXX 50 JUN18
814.59

610.94

407.29

203.65

— 0-00 T T T 1 T T T
?{5 0.00 860.75 1,721.50 2,582.25,3,443.00 4,303.75 5,164.50 6,025.25 6,886.00

-203.65

-407.29

-610.94

-814.59 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGM8 EURO STOXX 50 JUN18 65

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

o



DAY 2018-06-05
J|ZY  2018-06-04

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,137 0 2,137 FU

HCMS8-HSCEI Futures Jun18

1,502.50

1,001.67

500.83

1) 0.00 .
ol 0.00 3,038.00 6,07

A
-500.83

6.00 9,114.00,42,152.0015,190.0018,228.0021,266.0024,304.00

-1,001.67

-1,502.50

-2,003.33 -

MHCMS8-MINI H-SHR IDX FU Jun18

100.18

66.79

33.39

— 0-00 T T T 1 T T T
or 0.00 3,038.00 6,076.00 9,114.00,42,152.0015,190.0018,228.0021,266.0024,304.00

-33.39




-66.79

-100.18
-133.57 -
7}
3. AUEIeE 2ol R EH S &0 42 ) EEELIE)
HCM8 HSCEI Futures Junl8 160
MHCM8 MINI H-SHR IDX FU Junl18 11
4. THEAEO| 2| TH2 MO M AH(VaR : 99%HE$F,1027| F) (EHl: 2 o))

151



DAY 2018-06-05
J|ZY  2018-06-04

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
&
;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 4,026
7| Z=Xpeke] HEd
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1130 1123 1113 1,098 1078 1,054 1,025
-5.33% 1087 1058 1022 980 932 880 823
-2.67% 879 808 733 656 575 493 410
0% 288 192 96 0 -96 1192 -288
267% 799 874 953 1035 -1118 1,204 1,291
533% 2255 2291 2334 2384 -2439 -2,499 2,563
800%  -3878  -3889  -3905  -3927  -3,955 -3,988 4,026
KR4201N6312018-06 2317.5 25,624
7| Z=Xpeke] HE Y
7+ 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 6100 6075 6029 5959 5861 5,734 5,577



-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%

5,933
4,985
1,900
-4,436
-13,630
-24,326

5,795
4,589
1,270
-5,017
-13,953
-24,439

KR4301N6312018-06 %317.5

-25.00%

-22,935
-14,795
-6,676
578
3,751
4,059
4,064

-16.67%
-22,935
-14,795

-6,698
389
3,629
4,052
4,064

5,613 5,390 5128
4,157 3,695 3,211
636 0 -638
-5,611 -6,215 -6,827
-14,321 -14,728 -15,166
-24,595 -24,794 -25,034
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-22,935 -22,935 -22,935
-14,796 -14,798 -14,801
-6,731 -6,776 -6,833
196 0 -199
3,494 3,348 3,192
4,039 4,017 3,987
4,063 4,063 4,061

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

4,831
2,706
-1,277
-7,444
-15,631
-25,311

16.67%
-22,935
-14,807
-6,902
-400
3,029
3,947
4,058

4,503
2,186
-1917
-8,067
-16,119
-25,624
22,935

25.00%
-22,935
-14,816
-6,981
-603
2,860
3,896
4,052



DAY 2018-06-05
J|ZY  2018-06-04

32

'FIL
7 87
A
2l

0 0 0 ELY
0 0 0 ELK
2,342 0 2,342 Huj
0 5,790 -5,790 EtLY

rz Mo r> mo

Ir 4rie= >
oo rx oo rx

2. 7N He| &

12
|
P

HCMS8-HSCEI Futures Jun18

2,341.64

1,756.23

1,170.82

585.41

of 0.00 3,038.00 6,076.00 9,114.00,42,152.0015,190.0018,228.0021,266.0024,304.00

-1,170.82

-1,756.23

-2,341.64 -

OHHIM8-C116-HSCEI

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




SH

-99.05

-198.10

-297.15

-396.20

1,874.08

1,249.39

624.69

-624.69

-1,249.39

-1,874.08

-2,498.78

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

297.15

198.10

99.05

.00

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

pd

d



<

-297.15 |

-396.20

OHHIM8-P118-HSCEI

1,874.08

1,249.39

624.69

0-00 T T T T

1

0.00  2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00

-624.69

-1,249.39

-1,874.08

-2,498.78 -

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

HCM8 HSCEI Futures Junl8
OHHIM8-C1 HSCEI
OHHIM8-C1 HSCEI
OHHIM8-P1 HSCEI
OHHIM8-P1 HSCEI

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)

200

m
10
i
[ACL
[#o

576



DAY 2018-06-05
J|ZY  2018-06-04

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 1,476
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 1,476 -1476  -1476  -1476  -1476 -1,476 -1,476
-5.33% -984 -984 -984 -984 -984 -984 -984
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% 984 984 984 984 984 984 984
8.00% 1,476 1,476 1,476 1,476 1,476 1,476 1,476
2.529E+11 UBCSFXC1 INDEX 3 279
| ZEXpARO| S



e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 279 279 279 279 279 279 279
-5.33% 186 186 186 186 186 186 -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 UBCSFXCL INDEX_5 239
7| =Rt HE S

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -239 239 239 239 239 -239 -239
-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% 239 239 239 239 239 239 239

2.529E+11 UBCSFXCL INDEX_7 255
7| =Rt HEE

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 255 255 255 255 255 255 255
-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% 255 255 255 255 255 255 255

2.529E+11 UBCSFXCL INDEX_8 472
7| =Rt HE S

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 472 472 472 472 472 472 472
-5.33% 315 315 315 315 315 315 315
-2.67% 157 157 157 157 157 157 157

0% 0 0 0 0 0 0 0
2.67% 157 157 157 157 157 157 157
5.33% 315 315 315 315 315 315 315
8.00% 472 472 472 472 472 472 472

2.529E+11 UBCSFXCL INDEX_11 638
7| =AHte| HE Y

7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 638 -638 638 638 638 638 638
-5.33% 425 425 425 425 425 425 425
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% 425 425 425 425 425 425 425
8.00% 638 638 638 638 638 638 638

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 1,618

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 385 384 381 376 370 362 352
-5.33% 375 366 354 340 324 305 284
-2.67% 315 290 262 233 203 171 138

0% 120 80 40 0 -40 -81 -121
2.67% -280 -317 -354 -392 -431 -470 -509
5.33% -861 -881 -904 -930 -958 -987 -1,018
8.00% -1,536 -1,543 -1,553 -1,565 -1,581 -1,598 -1,618

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% -156 -156 -156 -157 -157 -157 -157
-2.67% -65 -66 -66 -67 -68 -70 -71

0% 7 5 2 0 -2 -5 -7
2.67% 29 28 27 26 25 23 22
5.33% 30 30 30 30 30 29 29
8.00% 30 30 30 30 30 30 30

KR4301N6312018-06 &£317.5 1,218

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,218 -1,218 -1,218 -1,218 -1,218 -1,218 -1,218
-5.33% -786 -786 -786 -786 -786 -786 -787
-2.67% -354 -356 -357 -360 -363 -366 -371

0% 31 21 10 0 -11 -21 -32
2.67% 199 193 186 178 169 161 152
5.33% 216 215 214 213 212 210 207
8.00% 216 216 216 216 216 215 215



7|1¥)

ol
=

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



2 2018-06-05
2 2018-06-04

QEAHEZR(FASH-TYH

2. W7IAHe| &

7 2 CH &

-333.77

-500.66

-667.54

10

EE

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 | 4,914 0 4,914

A S5 28 52,855 0 52,855 &9
A f715H &M 0 26,074 -26,074 EtL|
A PES A2t 50,146 0 50,146 % 9|

OESXMS8-C3550-EURO STOXX 50

.00

887.50 1,775.00 2,662.50 3,550.00.4,437.50 5,325.00 6,212.50 7,100.00

9,276.95

6,184.64

OESXMS8-C3575-EURO STOXX 50




3,092.32

O'000.30 893.75 1,78I7.50 2,68I1.25 3,57%04\46;3.75 5,36I2.50 6,25I6.25 7,150.00
13,092.32
-6,184.64 \
19,276.95 \
112,369.27
717
OESXM8-P3550-EURO STOXX 50

500.66
333.77
166.89

0.00 : : : : : : .

0.00 887.50 1,775.00 2,66%0.00 4,437.50 5,325.00 6,212.50 7,100.00
1166.89
33377 /
-500.66 /
667.54
77
OESXM8-P3575-EURO STOXX 50

9,276.95

6,184.64

3,092.32

0.00 : : : = : : :




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
-3,092.32
-6,184.64
-9,276.95
-12,369.27 -
72
VGMS8-EURO STOXX 50 JUN18
4,914.36
3,685.77
2,457.18
1,228.59
=
;E 0.00 T T T 1 T T T 1
?{5 0.00 860.75 1,721.50 2,582.25,3,443.00 4,303.75 5,164.50 6,025.25 6,886.00
-1,228.59
-2,457.18
-3,685.77
-4,914.36 -
72
3. AlLbE| R £ FXHE(E 2 Mo A S ) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 24
260105SQPXSG EURO Covered CALL STRATEGY 26
OESXM8-C3 EURO STOXX 50 53
OESXM8-C3 EURO STOXX 50 990
OESXM8-P3!'EURO STOXX 50 53
OESXM8-P3!'EURO STOXX 50 990
VGMS8 EURO STOXX 50 JUN18 393
4. THYATEO| A& MO A2 (VaR : 99% 42|+ 5,102 7| F) GEE)




1,541



DAY 2018-06-05
J|ZY  2018-06-04

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,194 0 20,194 ELY

2. B7|AIHO| 2YRE

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

20,193.78
15,145.33
10,096.89
5,048.44
=
il 0.00 . . : . : . .
e 0.00 7858 157.15 23573 31430 392.88 471.45 550.03 628.60
5,048.44
-10,096.89
15,145.33
-20,193.78 -
7424
3. ALZI SR EHE Mol Aol (ero et
_ o [ 1z1ql
KR410INGO( 2018-06 TAL|200K| %A 2 1,618
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1618  -1618  -1618  -1618  -1618 11,618 11,618
-5.33% 1079 -1,079  -1079  -1079  -1079 -1,079 -1,079
-2.67% -539 -539 -539 -539 -539 -539 -539
0% 0 0 0 0 0 0 0
2.67% 539 539 539 539 539 539 539
5.33% 1,079 1,079 1,079 1,079 1,079 1,079 1,079

8.00% 1,618 1,618 1,618 1,618 1,618 1,618 1,618



7|1¥)

ol
=

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



DAY 2018-06-05
J|ZY  2018-06-04

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,021 0 1,021 FLy

2. B7|AIHO| 2YRE

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

766.11
510.74
255.37
=
T 000 . . . . : . :
?{5 0.00 78.58 157.15 235.73 ~314.30 392.88 471.45 550.03 628.60
-255.37
-510.74
-766.11
-1,021.48 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N60( 2018-06 T AIL|200K| M= 82
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -82 -82 -82 -82 -82 -82 -82
-5.33% -55 -55 -55 -55 -55 -55 -55
-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% 55 55 55 55 55 55 55

8.00% 82 82 82 82 82 82 82



ol

7|1¥)

ol
=

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



SAlY  2018-06-05
2018-06-04

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

H
ra
_H'J_I-
o2t
(=
o

7 2 CH &

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,650 0 1,650 FLy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,650.08
1,237.56
825.04
412.52
3
T 000 . . . . : . :
?{5 0.00 78.58 157.15 235.73 731430 392.88 471.45 550.03 628.60
-412.52
-825.04
-1,237.56
-1,650.08 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
_ o [ 29l
KR4101N60(2018-06 A L|200K|=M = 132
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -132 -132 -132 -132 -132 -132 -132
-5.33% -88 -88 -88 -88 -88 -88 -88
-2.67% -44 -44 -44 -44 -44 -44 -44
0% 0 0 0 0 0 0 0
2.67% 44 44 44 44 44 44 44
5.33% 88 88 88 88 88 88 88
8.00% 132 132 132 132 132 132 132



ol

7|1¥)

ol
=

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



DAY 2018-06-05
J|ZY  2018-06-04
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2{5 0.00 78.58  157.15 23573 731430 392.88 471.45 550.03 628.60
-176.79
-353.59
-530.38
-707.18 -
74
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o 9l
KR4101N60( 2018-06 DA T|200KX| =M E 57
7| Z=XpAO| HE
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -57 -57 -57 -57 -57 -57 -57
-5.33% -38 -38 -38 -38 -38 -38 -38
-2.67% -19 -19 -19 -19 -19 -19 -19
0% 0 0 0 0 0 0 0
2.67% 19 19 19 19 19 19 19
5.33% 38 38 38 38 38 38 38
8.00% 57 57 57 57 57 57 57



ol

7|1¥)

ol
=

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



DAY 2018-06-05
J|ZY  2018-06-04

| C| i} @1K200(F 4| = g - iHdli xH 74

=Nl
Mot {7tsd M= 785 0 785 Rt
Mt S7tsd =M 78 831 -753 At
A FHEH M= 9,743 0 9,743 =t
A SIEH =M 1,905 17,789 -15,884 ErL]

2. 7N He| &

12
|
P

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

7,307.48

4,871.65

2,435.83

il
zr

— 0.00

%5 0.00 78.58 157.15 235.73 731430 392.88 47145 550.03 628.60
-2,435.83

-4,871.65

-7,307.48

-9,743.30 -

KR4201N63324-2018-06 &332.5

17,788.75

13,341.56

8,894.38

4,447.19

— O-OO T T T L T T T
or 0.00 83.13 166.25 249.38 332.50N 415.63 49875 581.88 665.00




4l copo Corio avvico  crviov woeou Y.\N deviie svaioe veagiuw
4,447.19

-8,894.38 \\
-13,341.56

-17,788.75

KR4301N63173-2018-06 3£317.5
1,905.00

1,428.75 \
952.50 \
476.25
# \
=
) 0.00

T T T T T T T 1

%5 0.00 79.38 158.75 238.13 317.50 396.88 476.25 555.63 635.00
-476.25
-952.50
-1,428.75
-1,905.00
77
3. ALE|E &P XHEF (XA 0 4=d) (Tt .2 atJ)
KR4101NG0( 2018-06 T A IT|200X| 4= A1 2 781
Azl E s
7t . 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 781 781 781 781 781 781 781
-5.33% 521 521 521 521 521 521 521
-2.67% -260 -260 -260 -260 -260 -260 -260
0% 0 0 0 0 0 0 0
2.67% 260 260 260 260 260 260 260
5.33% 521 521 521 521 521 521 521
8.00% 781 781 781 781 781 781 781
KR4201N63:2018-06 2332.5 598



e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 45 45 45 45 45 44 43
-5.33% 45 45 44 43 41 39 35
-2.67% 44 41 38 34 28 20 11

0% 31 23 12 0 14 29 45
2.67% 24 44 65 87 -109 132 155
5.33% 176 -203 -230 257 284 311 338
8.00% 453 476 -499 523 548 572 -598

KR4301N6312018-06 Z317.5 142
7| =Rt HE S

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 142 142 142 142 142 142 142
-5.33% 92 92 92 92 92 92 92
-2.67% 41 41 42 42 42 43 43

0% 4 2 1 0 1 2 4
2.67% 23 22 22 21 20 19 18
5.33% 25 25 25 25 25 24 24
8.00% 25 25 25 25 25 25 25

4. THEAEO| A|C) 2 A0 A2 A(VaR : 99%AZ|4+F, 1027 F) 401 21)



DAY 2018-06-05
J|ZY  2018-06-04

ojLAR| QI AT AR (HA-THIE)

A7 {7153

A 7/t

CLN8-WTI CRUDE FUTURE JUL18
772.40

579.30

386.20

193.10

— 0.00 . i .
or 0.00 16.45 3291 49.36 65.81 82.26 98.72  115.17 131.62

A
-193.10

-386.20

-579.30

-772.40 -

COUS8-BRENT CRUDE FUTR SEP18
903.74

677.81

451.87

225.94

— 0.00 . i
or 0.00 19.13 38.26 57.38 76.51 95.64 114.77 133.89 153.02

-225.94




-451.87

-677.81

-903.74

365.83

243.88

121.94

0.00

-121.94

-243.88

-365.83

-487.77

589.49

442.12

294.75

147.37

-294.75

-442.12

HONB8-NY Harb ULSD Fut JUL18

pd

.00

0.55 1.09 1.%18 2.73 3.27 3.82 4.36

KR4175N60003-2018-06 EH2{ M &

~

.00

267.95 53590 803.85 1,071.80.1,339.75 1,607.70 1,875.65 2,143.60

AN

AN

N



-589.49 |

NGN8-NATURAL GAS FUTR JUL18

829.79 /
553.20 /
276.60
& /
=
T 000 . . : : : . .
e 000 074 148 2.%96 370 444 518 592
-276.60 /
553,20 /
-829.79

-1,106.39

XBN8-GASOLINE RBOB FUT JUL18

576.45 /

43234 /

288.23 /

144.11
& /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.54 1.07 1.%14 2.68 3.21 3.75 4.28

-144.11

-288.23 /
-432.34

-576.45




3. A|Lt2| 2

o £ TTHSEIE A YZY)

=2 ="

CLN8 WTI CRUDE FUTURE JUL18

cous BRENT CRUDE FUTR SEP18

HON8 NY Harb ULSD Fut JUL18
KR4175N60( 2018-06 2| M &

NGN8 NATURAL GAS FUTR JUL18

XBN8 GASOLINE RBOB FUT JUL18

o| A& A0 d=H(VaR : 99%ME|+FE, 108 7| E)

rn
H
JE
rd
{0

465



o 2018-06-05
J|ZY  2018-06-04

Of 12| 0 Q1 A B 2] A 2 (R - T

o

o

<A

319.46

27153

7/t

BONS8-SOYBEAN OIL FUTR JUL18
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0.00
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783
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151.49

100.99
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