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Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1417 0 1,417 FUj
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,062.79
708.53
354.26
.E.l'.]
T 000 . . . . . . .
?{5 0.00 78.73 157.45 236.18 31490 393.63 47235 551.08 629.80
-354.26
-708.53
-1,062.79
-1,417.05 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (TH:EHTER)
- =
KR4101N60(2018-06 A L|200K|=M = 114
P EEN SO =
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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ol {7tsd M= 820 0 820

VGMS8-EURO STOXX 50 JUN18

614.66

409.77

204.89

— 0-00 T T T 1 T T T
?{5 0.00 866.25 1,732.50 2,598.75,3,465.00 4,331.25 5,197.50 6,063.75 6,930.00

-204.89

-409.77

-614.66

-819.54 -
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DAY 2018-06-07
J|Z  2018-06-05

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,145 0 2,145 HU

HCMS8-HSCEI Futures Jun18

2,011.08

1,508.31

1,005.54

502.77

— 0.00

ol I
4l 0.00 3,049.75 6,09

9.50 9,149.25,42,199.0015,248.7518,298.5021,348.2524,398.00

-502.77

-1,005.54

-1,508.31

-2,011.08 -

MHCMS8-MINI H-SHR IDX FU Jun18

134.09

100.57

67.05

33.52

— 0-00 T T T 1 T T T
or 0.00  3,049.75 6,099.50 9,149.25,2,199.0015,248.7518,298.5021,348.2524,398.00

-33.52
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-100.57
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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
71
KR4301N63173-2018-06 5£317.5
307,975.00
230,981.25
153,987.50
76,993.75
.I'::J
E—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 -
7t4
3. ALIZ| @ £ XM E (A& Al A2 ) (Ekg]-uatel)
KR4201N6312018-06 2315 4,147
7| ZRFAO| HIEA
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1163 1158 1149 1136 1119 1,097 1,070
-5.33% 1122 1095 1061 1021 976 927 873
-2.67% 906 836 764 689 612 533 453
0% 272 181 91 0 91 181 272
2.67% -882 947 -1016  -1089  -1164 1,241 -1,320
533%  -2392  -2419 2452 2491  -2536 -2,586 2,641
800% 4039  -4046 4056 4072  -4,092 4,117 4,147
KR4201N6312018-06 2317.5 26,444
7| =Rt HE S
7t -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 6240 6219 6181 6122 6037 5,925 5,786



-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%

6,086
5117
1,821
-4,949
-14,554
-25,467

5,958
4,731
1,216
-5,466
-14,805
-25,540

KR4301N6312018-06 %317.5

-25.00%

-22,853
-14,689
-6,546
566
3,168
3,326
3,327

-16.67%
-22,853
-14,690

-6,567
379
3,087
3,324
3,327

5,790 5,582 5,338
4,312 3,867 3,400
608 0 -609
-6,001 -6,549 -7,108
-15,102 -15,439 -15,809
-25,648 -25,793 -25,975
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-22,853 -22,853 -22,853
-14,690 -14,691 -14,693
-6,599 -6,642 -6,697
191 0 -192
2,991 2,883 2,764
3,318 3,309 3,294
3,327 3,327 3,326

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

5,060
2,915
-1,219
-7,675
-16,209
-26,193

16.67%
-22,853
-14,698
-6,762
-385
2,635
3,272
3,325

4,753
2,416
-1,829
-8,250
-16,634
-26,444
22,854

25.00%
-22,854
-14,705
-6,838
-578
2,499
3,243
3,323
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HCMS8-HSCEI Futures Jun18

2,600.29

1,950.22

1,300.15

650.07

0.00 3,049.75 6,099.50 9,149.25,42,199.0015,248.7518,298.5021,348.2524,398.00

-1,300.15

-1,950.22

-2,600.29 -

OHHIM8-C116-HSCEI

395.68

296.76

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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-98.92

-197.84

-296.76

-395.68

2,736.99

2,052.74

1,368.49

684.25

-684.25

-1,368.49

-2,052.74

-2,736.99

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

395.68

296.76

197.84

98.92

.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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-395.68

OHHIM8-P118-HSCEI

2,736.99

2,052.74

1,368.49

684.25
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1

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

-684.25

-1,368.49

-2,052.74

-2,736.99 -
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DAY 2018-06-07
J|Z  2018-06-05

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 S
-866.25 //
-1,732.50 /

-2,598.75
-3,465.00
74
KR4301N63173-2018-06 -f'-;317.5
12,263.44
8,175.63
4,087.81
=
g-[ 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
714
3. A|L}2| @ A0l L X E (X2 Ao AT ) I )
KR4201N6312018-06 =317.5 1,670
| 7| EXArO] HEN |

7+4 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%

-8.00% 394 393 390 387 381 374 365
-5.33% 384 376 366 352 337 319 300



267% 323 299 272 244 215 184 153
0% 115 77 38 0 .38 77 115
267% 312 345 379 413 449 485 521
5.33% 919 935 954 975 -998 1,023 -1,050
8.00% 1,608  -1,613  -1619  -1629  -1,640 11,654 1,670
KR4301N6312018-06 315 246

Azl E s
7424 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 246 246 246 246 246 246 246
-5.33% 154 154 154 154 154 154 154
267% 62 -63 64 65 66 67 -68
0% 7 4 2 0 2 4 7
267% 23 22 22 21 20 19 18
5.33% 23 23 23 23 23 23 23
8.00% 23 23 23 23 23 23 23
KR4301N6312018-06 Z£317.5 1,213

7| Z=XpAe| HF
724 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1213 -1213 -1213  -1213  -1213 1,213 1,213
-5.33% 780 780 780 780 780 780 781
-2.67% -348 -349 -350 -353 -356 -359 -363
0% 30 20 10 0 10 -20 31
267% 168 164 159 153 147 140 133
5.33% 177 176 176 176 175 174 172
8.00% 177 177 177 177 177 177 176
4. P4 Eo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) LRl
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7 2 CH &

Mt L7I15H ME 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 &
Al NES At 0 0 0 g2l
= Qs ME | 4,945 0 4,945
A4 S A 52,818 0 52,818 At 9|
A FtEH =4 0 26,057 -26,057 EtL|
A NS AL 50,112 0 50,112 %9
2. Q7| A|He| & x
OESXMS8-C3550-EURO STOXX 50
667.12
500.34
333.56
166.78
=
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
-166.78
-333.56
-500.34
-667.12
74
OESXMS8-C3575-EURO STOXX 50
9,271.03

6,180.69




-12,361.38

3,090.34

-3,090.34

-6,180.69

-9,271.03

.00

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

N

N

OESXM8-P3550-EURO STOXX 50

667.12

500.34

333.56

166.78

0.00

.00

887.50 1,775.00 2,662.50,3,550.00 4,437.50 5,325.00 6,212.50 7,100.00

-166.78

-333.56

-500.34

-667.12

9,271.03

6,180.69

3,090.34

0.00

OESXM8-P3575-EURO STOXX 50




ol 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

b
-3,090.34
-6,180.69
-9,271.03
-12,361.38 -
7}
VGMS8-EURO STOXX 50 JUN18
3,708.75
2,472.50
1,236.25
zi
;E 0.00 T T T d T T T 1
?{5 0.00 866.25 1,732.50 2,598.75,3,465.00 4,331.25 5,197.50 6,063.75 6,930.00
-1,236.25
-2,472.50
-3,708.75
-4,945.00 -
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3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 6
260105SQPXSG EURO Covered CALL STRATEGY 6
OESXM8-C3 EURO STOXX 50 53
OESXM8-C3 EURO STOXX 50 989
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OESXM8-P3!EURO STOXX 50 989
VGM8 EURO STOXX 50 JUN18 396
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5,058.08
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e 000 7873 15745 23618 31490 393.63 47235 55108 629.80
5,058.08
110,116.16
15,174.24
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3. ALZI SR EHE Mol Aol (ero et
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KR4101N60( 2018-06 AT 200K| =412 1623
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1623  -1623  -1623  -1623  -1623 1,623 1,623
533%  -1082  -1082  -1082  -1082  -1,082 -1,082 -1,082
-2.67% -541 -541 -541 -541 -541 -541 -541
0% 0 0 0 0 0 0 0
2.67% 541 541 541 541 541 541 541
5.33% 1082 1082 1082 1082 1,082 1,082 1,082

8.00% 1,623 1,623 1,623 1,623 1,623 1,623 1,623



7|1¥)

ol
=

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



DAY 2018-06-07
J|Z  2018-06-05

ot

ETFADIEY H 2| X| S EF2HH9

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,023 0 1,023 FLy

2. B7|AIHO| 2YRE

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

767.57
511.71
255.86
=
T 000 . . . . : . :
?{5 0.00 78.73 157.45 236.18 731490 393.63 472.35 551.08 629.80
-255.86
-511.71
-767.57
-1,023.43 -
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
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?15 0.00 7873 157.45 236.18 31490 393.63 472.35 551.08 629.80
-413.31
-826.61
-1,239.92
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AO0LEKRX300QIE A1 (4] -1}
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7 2cha

A 5d Mg 0 0 0 &L

=A 7tEd d= 2,189 0 2,189 FL4

2. B7|AIHO| 2YRE

KR4111N60008-2018-06 AHM M XP7|H M E

2,188.75
1,641.56
1,004.38
547.19
.un'a
T 000 . . . . . . .
e 0.00 12,875.0025,750.0038,625.0051,500.0064,375.0077,250.0080,125.00.03,000.00
547.19
-1,094.38
1,641.56
2,188.75 -
7424
3. AlLIE| 918 A0l R EME (AICH2 A0 A2 o) CELRE
KR4111IN60( 2018-06 AHA T R}7H 8 41 2 174
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -174 -174 174 174 -174 174 -174
-5.33% ‘116 -116 116 -116 -116 -116 -116
-2.67% -58 58 58 58 58 58 -58
0% 0 0 0 0 0 0 0
2.67% 58 58 58 58 58 58 58
5.33% 116 116 116 116 116 116 116

8.00% 174 174 174 174 174 174 174
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= 0 0 0 ELy
= 709 0 709 ZHLY

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

531.39
354.26
177.13
=
T 0.00 . . . . . . :
?{5 0.00 78.73 157.45 236.18 731490 393.63 47235 551.08 629.80
-177.13
-354.26
-531.39
-708.53 -
7t4
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N60( 2018-06 T AIL|200K| M= 57
7| Z=XpAO| HE
742 -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
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DAY 2018-06-07
J|Z  2018-06-05

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

=Nl
Mt 7t5H M= 0 0 0| ZHLH
Mt S7tsd =M 0 83 -83 ALY
A EHE  ME 9,762 0 9,762 =t
A S7t5H =4 1,905 17,872 -15,967 EtLf

2. 7N He| &

12
|
P

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

7,321.43

4,880.95

2,440.48

il
zr

— 0.00

%5 0.00 78.73 15745 236.18 731490 393.63 47235 551.08 629.80

-2,440.48

-4,880.95

-7,321.43

-9,761.90 -

KR4201N63324-2018-06 &332.5

17,871.88

13,403.91

8,935.94

4,467.97

— 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




4 R Coras avvies  croiov woeeow Y..N v wvaion vugiow
4,467.97
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4. THEAEO| A|C) 2 A0 A2 A(VaR : 99%AZ|4+F, 1027 F) 401 21)



DAY 2018-06-07
J|Z  2018-06-05

ojLAR| QI AT AR (HA-THIE)

A7 {7153

A 7/t

CLN8-WTI CRUDE FUTURE JUL18

569.94

379.96

189.98

— 0.00

2& 0.00 16.19 32.38 48.56 64.75 80.94 97.13  113.31 129.50

-189.98

-379.96

-569.94

-759.92 -

COUS8-BRENT CRUDE FUTR SEP18

665.36

443.58

221.79

— 0.00 . i
or 0.00 18.78 37.55 56.33 75.10 93.88 112.65 131.43 150.20

-221.79




-443.58

-665.36

-887.15

361.79

241.19

120.60

0.00

-120.60

-241.19

-361.79

-482.39

441.50

294.33

147.17

0.00

-147.17

-294.33

-441.50

HONB8-NY Harb ULSD Fut JUL18

pd

.00 0.54 1.08 1.%15 2.69 3.23 3.76 4.30

KR4175N60003-2018-06 EH2{ M &

[

N

.00 267.58 535.15 802.73 1,070.301,337.88 1,605.45 1,873.03 2,140.60

AN

AN
<




-588.67 |

NGN8-NATURAL GAS FUTR JUL18

820.76 /
547.17 /
273.59
& /
=
T 000 . . : : : . .
e 000 073 147 2.%93 366 440 513 586
-273.59 /
547.17 /
-820.76

-1,094.34

XBN8-GASOLINE RBOB FUT JUL18

142.69
g—] /
=
;’ 0-00 T T T T T T 1
2|IJ- 0.00 0.53 1.06 1.%12 2.65 3.18 3.71 4.24
-142.69

-428.07 /

-570.76




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

458



o 2018-06-07
J|Z  2018-06-05

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

o

o

<A

316.79

27153

7/t

BONS8-SOYBEAN OIL FUTR JUL18

237.59

158.40

79.20
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