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7|
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SAlY  2018-06-08
2018-06-07

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1431 0 1,431 &y
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,431.00
1,073.25
715.50
357.75
.E.l'.]
T 000 . . . . . . .
?{5 0.00 79.50 159.00 238.50 .”318.00 397.50 477.00 556.50 636.00
-357.75
-715.50
-1,073.25
-1,431.00 -
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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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

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S180523 1,129

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

4. THYAME 0| A|r
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MO 4 (VaR : 9% 2|+ F,1027|F) GEEE

468

o
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J|Z=Y 2018-06-07

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. AlLE| 28 £ FEHS (E h2 Mol ATA) GO
SWCSI5000C A18HCSI5000| 2[S180308 380

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
411

o
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SAlY  2018-06-08
7|&4  2018-06-07

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 817 0 817

VGMS8-EURO STOXX 50 JUN18

613.12

408.74

204.37

— 0-00 T T T 1 T T T
?{5 0.00 863.75 1,727.50 2,591.25,3,455.00 4,318.75 5,182.50 6,046.25 6,910.00

-204.37

-408.74

-613.12

-817.49 -

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
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SAlY  2018-06-08
7|&4  2018-06-07

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,180 0 2,180 HU

HCMS8-HSCEI Futures Jun18

2,043.42

1,532.57

1,021.71

510.86

— 0.00

ol I
4l 0.00 3,099.25 6,19

8.50 9,297.75,42,397.0015,496.2518,595.5021,694.7524,794.00

-510.86

-1,021.71

-1,532.57

-2,043.42 -

MHCMS8-MINI H-SHR IDX FU Jun18

102.20

68.13

34.07

— 0-00 T T T 1 T T T
or 0.00  3,099.25 6,198.50 9,297.75,2,397.0015,496.2518,595.5021,694.7524,794.00

-34.07




-68.13

-102.20
-136.27 -
7}
3. AUEIeE 2ol R EH S &0 42 ) EEELIE)
HCM8 HSCEI Futures Junl8 163
MHCM8 MINI H-SHR IDX FU Junl18 11
4. THEAEO| 2| TH2 MO M AH(VaR : 99%HE$F,1027| F) (EHl: 2 o))
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SAlY  2018-06-08
7|&4  2018-06-07

Al 7715 o 233 0 233 FUi

K=
=]
ol S7tsd =M 0 798,173 -798,173 AL

KR4201N63159-2018-06 &315

62,763.75

47,072.81

31,381.88

15,690.94

— 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

-15,690.94

-31,381.88

-47,072.81

-62,763.75

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 3£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 -
74
3. ALIZ| @ £ XM E (A& Al A2 ) (Ekg]-uatel)
KR4201N6312018-06 2315 4,387
7| ZRFAO| HIEA
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 1251 1247 1241 1231 1218 1,201 1,180
-5.33% 1214 1189 1159 1124 1,084 1,040 993
-2.67% 974 908 840 770 699 627 554
0% 233 156 78 0 79 157 -236
267%  -1067  -1109  -1157  -1209  -1265 1,324 1,385
533% 2665 2676  -2693 2714  -2,740 2,771 -2,807
800%  -4341  -4343  -4346 4352  -4,360 4,372 4,387
KR4201N6312018-06 2317.5 28,250
7| =Rt HE S
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 6,649 6,636 6,611 6,570 6,509 6,426 6,320



-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%

6,519
5,483
1,635
-6,150
-16,542
-27,787

6,411
5116
1,090
-6,523
-16,668
-27,809

KR4301N6312018-06 %317.5

-25.00%
-22,446
-14,231

-6,046
528
2,005
2,033
2,033

-16.67%
-22,446
-14,231

-6,072
352
1,979
2,032
2,033

6,268 6,090 5,879
4,722 4,308 3,876
545 0 -545
-6,924 -7,347 -7,787
-16,833 -17,034 -17,270
-27,849 -27,910 -27,997
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-22,446 -22,446 -22,446
-14,232 -14,232 -14,234
-6,109 -6,157 -6,215
176 0 -176
1,943 1,896 1,838
2,032 2,031 2,028
2,033 2,033 2,033

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

5,639
3431
-1,090
-8,242
-17,537
-28,110

16.67%
-22,446
-14,238
-6,283
-352
1,769
2,024
2,032

5371
2974
-1,635
-8,709
-17,832
-28,250
22,446



SAlY  2018-06-08
7|&4  2018-06-07

32

'FIL
7 87
A
2l

0 0 0 ALK
0 0 0 ELK
2,557 0 2,557 Euj
0 6,096 -6,096 ZrLf

rz Mo r> mo

Ir 4rie= >
oo rx oo rx

2. 7N He| &

12
|
P

HCMS8-HSCEI Futures Junl18

1,917.38

1,278.25

639.13

of 0.00  3,099.25 6,198.50 9,297.75,4¥2,397.0015,496.2518,595.5021,694.7524,794.00

-1,278.25

-1,917.38

-2,556.51 -

OHHIM8-C116-HSCEI

395.15

296.37

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

-98.79

-197.58

-296.37

-395.15

2,652.98

1,989.74

1,326.49

663.25

-663.25

-1,326.49

-1,989.74

-2,652.98

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

395.15

296.37

.00

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

pd

d



<

-296.37 |

-395.15

OHHIM8-P118-HSCEI

1,989.74

1,326.49

663.25

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

-663.25

-1,326.49

-1,989.74

-2,652.98 -

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
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SAlY  2018-06-08
7|&4  2018-06-07

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 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
EPVIEETEPEE TETe TRV INELT GERTRIE
2.529E+11 UBCSFXC1 INDEX 2 1,475
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,475 -1,475 -1,475 -1,475 -1,475 -1,475 -1,475
-5.33% -983 -983 -983 -983 -983 983 -983
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% 983 983 983 983 983 983 983
8.00% 1,475 1,475 1,475 1,475 1,475 1,475 1,475
2.529E+11 UBCSFXC1 INDEX 3 279
| ZEXpARO| S



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 279 279 279 279 279 279 279
-5.33% -186 -186 -186 -186 186 1186 -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 UBCSFXC1 INDEX_5 239
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 239 -239 239 -239 239 -239 239
-5.33% -159 -159 -159 -159 -159 -159 -159
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% 159 159 159 159 159 159 159
8.00% 239 239 239 239 239 239 239

2.529E+11 UBCSFXC1 INDEX_7 255
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 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 UBCSFXC1 INDEX 8 472
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 472 472 472 472 472 472 472
-5.33% 314 314 314 314 314 314 314
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% 314 314 314 314 314 314 314
8.00% 472 472 472 472 472 472 472

2.529E+11 UBCSFXC1 INDEX_11 638
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-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_12 478

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -478 -478 -478 -478 -478 -478 -478
-5.33% -319 -319 -319 -319 -319 -319 -319
-2.67% -159 -159 -159 -159 -159 -159 -159

0% 0 0 0 0 0 0 0
2.67% 159 159 159 159 159 159 159
5.33% 319 319 319 319 319 319 319
8.00% 478 478 478 478 478 478 478

KR4201N6312018-06 =317.5 1,784

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 420 419 417 415 411 406 399
-5.33% 412 405 396 384 371 356 339
-2.67% 346 323 298 272 245 217 188

0% 103 69 34 0 -34 -69 -103
2.67% -388 -412 -437 -464 -492 -520 -550
5.33% -1,044 -1,052 -1,063 -1,076 -1,090 -1,107 -1,126
8.00% -1,754 -1,756 -1,758 -1,762 -1,768 -1,775 -1,784

KR4301N6312018-06 %315 238

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -238 -238 -238 -238 -238 -238 -238
-5.33% -145 -145 -145 -145 -145 -145 -145
-2.67% -53 -54 -55 -56 -57 -58 -60

0% 5 3 2 0 -2 -4 -5
2.67% 12 12 12 12 11 11 10
5.33% 12 12 12 12 12 12 12
8.00% 12 12 12 12 12 12 12

KR4301N6312018-06 &£317.5 1,192

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,192 -1,192 -1,192 -1,192 -1,192 -1,192 -1,192
-5.33% -756 -756 -756 -756 -756 -756 -756
-2.67% -321 -322 -324 -327 -330 -334 -338

0% 28 19 9 0 -9 -19 -28
2.67% 106 105 103 101 98 94 90
5.33% 108 108 108 108 108 107 107
8.00% 108 108 108 108 108 108 108
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QEAHEZR(FASH-TYH

7 2 CH &

2. W7IAHe| &

10

EE

672.81

M /7t53H M2 0 0 0

Al f7t53H ¥ 0 0 0 &2
Al 7153 =24 0 0 0 Ly
A NES A8t 0 0 0 A9
=7 SItEH  ME2 | 4,931 0 4,931

A t5E 2 53,271 0 53,271 At Q)
A 7153 =24 0 26,280 -26,280 EtL|
=4 Xl At 50,541 0 50,541 &9

OESXMS8-C3550-EURO STOXX 50

504.61

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

-336.41

-504.61

-672.81

12,466.95

OESXMS8-C3575-EURO STOXX 50

9,350.22

6,233.48




3,116.74

.00

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

-3,116.74

N

-6,233.48

N

-9,350.22

-12,466.95

OESXM8-P3550-EURO STOXX 50

672.81

504.61

336.41

168.20

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

-168.20

-336.41

-504.61

-672.81

12,466.95

9,350.22

6,233.48

3,116.74

0.00

OESXM8-P3575-EURO STOXX 50




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
-3,116.74
-6,233.48
-9,350.22
-12,466.95 -
74
VGMS-EURO STOXX 50 JUN18
3,698.62
2,465.75
1,232.87
o
;E 0.00 T T T 1 T T T 1
2{5 0.00 863.75 1,727.50 2,591.25,3,455.00 4,318.75 5,182.50 6,046.25 6,910.00
-1,232.87
-2,465.75
-3,698.62
-4,931.49 -
74
3. AU E £ EHS (XA AZAH) (TH|:H OHR)
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 6
260105SQPXSG EURO Covered CALL STRATEGY 6
OESXM8-C3 EURO STOXX 50 54
OESXM8-C3 EURO STOXX 50 997
OESXM8-P3!EURO STOXX 50 54
OESXM8-P3!'EURO STOXX 50 997
VGM8 EURO STOXX 50 JUN18 395
4. i Eo| Z[CHEHoAZH(VaR : 99%AE|+=F,10Y7|E) (TH:28 0FR)
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ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 20,432 0 20,432 ALY

2. B7|AIHO| 2YRE

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

20,431.50
15,323.63
10,215.75
5,107.88
=
il 0.00 . . : . : . .
e 0.00  79.50 159.00 23850 31800 39750 477.00 556.50 636.00
5,107.88
110,215.75
115,323.63
-20,431.50 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410INGO( 2018-06 TAL|200K| %A 2 1,633
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1633 -1633  -1633  -1633  -1633 -1,633 11,633
-5.33% 1,089 -1,089  -1089  -1089  -1089 -1,089 -1,089
-2.67% -544 -544 544 -544 -544 544 -544
0% 0 0 0 0 0 0 0
2.67% 544 544 544 544 544 544 544
5.33% 1,089 1,089 1,089 1,089 1,089 1,089 1,089

8.00% 1,633 1,633 1,633 1,633 1,633 1,633 1,633
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ot

ETFAOIEY K2 X| S EH B9

[

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,034 0 1,034 FLY

2. B7|AIHO| 2YRE

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

1,033.50
775.13
516.75
258.38
=
T 000 . . . . . . .
?{5 0.00 79.50 159.00 238.50 ~318.00 397.50 477.00 556.50 636.00
-258.38
-516.75
-775.13
-1,033.50 -
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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ETFA O} E 3| B 2] X| =

H
ra

3. ALIE|2E &9

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

{2l CH &
his 7/tE5d 0 0 0 ALy
ol F7t5H 1,670 0 1,670 kLY
2. Qt7|A| "ol &l x
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,669.50
1,252.13
834.75
417.38
3
T 000 . . . . : . :
?{5 0.00 79.50 159.00 238.50 7318.00 397.50 477.00 556.50 636.00
-417.38
-834.75
-1,252.13
-1,669.50 -

-25.00%
-133
-89

-44

0

44

89

133

TEHSE =0

-16.67%
-133

133

A3 o)

-8.33%
-133
-89
-44

0

44

89

133

133

8.33%
-133

133

16.67%
-133
-89
-44

0

44

89

133

133
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