2018-06-11

oll

Al

Ho

2018-06-08

KK

7|

0 2o
8 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-06-11
J|Z  2018-06-08

e I
I Q5 Ao

= 0 0 0 ELy
= 1,415 0 1415 Fuy

2. B7|AIHO| 2YRE

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

1,415.03
1,061.27
707.51
353.76
&l
T 000 . . . . . . .
e 000 7861 15723 23584 /31445 393.06 47168 55029 628.90
353.76
707.51
-1,061.27
-1,415.03 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N60( 2018-06 AT 200K| =412 113
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  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 2018-06-11
J|Z=Y  2018-06-08

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

k>

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

469

o

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



2l 2018-06-11
o

J|Z  2018-06-08

SMARTE2EZ A

2 CSI500

AFXE
oo

Heflchy AziaH Of=~(1)
Al x| 2 AL} 0 0 0 &2
ol SES A 4,708 0 4,708 Q|
2. 97|\ He| 2R Z
SWCSI5000018-A13HCSI5000| 25180608
4.707.74
3,530.80
2,353.87
1,176.93
=
T 000 . . . . . . .
?{5 000 025 050 074 099 124 149 173  1.08
-1,176.93
-2,353.87
-3,530.80
-4,707.74 -
74
3. AlLEIE AU PEHS @ AN A3 Y) (h9l:4mt 2l
SWCSI50000 Al SHCSIS000|21S180608 375
* 9w 2123 Wejo] Z9 FHO| OHS0| U0 hEA|T} AFBEIUS
4. TP AEO| XL Mo 43 H(VaR : 99% M E|+F,10U7|F) (CH| B4 BELR])
405

o

B2 FY0| ofHZ0| A0f X7 ALEEIAS



DAY 2018-06-11
J|Z  2018-06-08

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 818 0 818

VGMS8-EURO STOXX 50 JUN18

613.69

409.13

204.56

— 0-00 T T T 1 T T T
?{5 0.00 864.50 1,729.00 2,593.50,3,458.00 4,322.50 5,187.00 6,051.50 6,916.00

-204.56

-409.13

-613.69

-818.26 -

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 2018-06-11
J|Z  2018-06-08

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 2,128 0 2,128 HU

HCMS8-HSCEI Futures Jun18

1,995.21
1,496.41
997.61
498.80
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 3,025.25 6,050.50 9,075.75,42,101.0015,126.2518,151.5021,176.7524,202.00
-498.80
-997.61
-1,496.41
-1,995.21 -
712
MHCMS8-MINI H-SHR IDX FU Jun18
99.76
66.51
33.25
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 3,025.25 6,050.50 9,075.75,42,101.0015,126.2518,151.5021,176.7524,202.00
-33.25




-66.51

-99.76
-133.01 -
7}
3. AUEIeE 2ol R EH S &0 42 ) EEELIE)
HCM8 HSCEI Futures Junl8 160
MHCM8 MINI H-SHR IDX FU Junl18 11
4. TP HEo| X|C&=Aof|AZMH(VaR : 99%ME|+F,10U7|F) (THS|- 28 THR)

150



DAY 2018-06-11
J|Z  2018-06-08

0K ==(1) 04 = (2)

Mt {7ted =M 3,930 0 3,930 ZtL
ol S7tsd =M 0 794,220 -794,220 ALY

KR4201N63159-2018-06 &315

60,795.00

45,596.25

30,397.50

15,198.75

— 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

-15,198.75

-30,397.50

-45,596.25

-60,795.00

KR4201N63175-2018-06 &=317.5

425,450.00

319,087.50

212,725.00

106,362.50

— 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

-106,362.50




-212,725.00

-319,087.50
-425,450.00
A
|
KR4301N63173-2018-06 5£317.5
307,975.00
230,981.25
153,987.50
76,993.75
&
;E O-OO 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 2315 4,044
7| EXHARO| HEA
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 860 859 857 853 848 840 830
-5.33% 849 838 823 804 781 753 722
-2.67% 731 686 638 586 532 475 417
0% 216 144 72 0 72 144 216
2.67% -896 -943 995 -1049  -1105 1,164 1,225
533% 2391 2405 2423 2447  -2474 -2,506 2,542
800%  -3996  -3998  -4002  -4008  -4,017 4,028 4,044
KR4201N6312018-06 2317.5 26,403
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 4472 4469 4463 4449 4426 4,390 4,340



-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%

4,438
3,977
1,454
-5,065
-14,881
-25,909

-25.00%

-23/415
-15,270
-7,128
430
3,357
3,474
3,474

4,
31

_5’

397
749
973
476

-15,034
-25,935
KR4301N6312018-06 %317.5

-16.67%
-23/415
-15,270

_7’

31
3,
31

133
291
294
473
474

4,333 4,244 4,127
3,487 3,195 2,878
488 0 -490
-5,904 -6,343 -6,793
-15,224 -15,448 -15,703
-25,981 -26,048 -26,141
7| Z=Xpete] HEd
-8.33% 0% 8.33%
-23/415 -23/415 -23/415
-15,270 -15,270 -15,271
-7,141 -7,155 -7,176
147 0 -150
3,218 3,132 3,036
3,471 3,468 3,461
3,474 3,474 3,474

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

3,985 3,817
2,541 2,186
-981 -1,474
-7,250 -7,714
-15,984 -16,289
-26,259 -26,403
23,415

16.67% 25.00%
-23,415 -23,415
-15,271 -15,272
-7,203 -7,238
-303 -458
2,932 2,821
3451 3,436
3,474 3,473



DAY 2018-06-11
J|Z  2018-06-08

32

'FIL
7 87
A
2l

0 0 0 ALK
0 0 0 ELK
2,330 0 2,330 EHuj
0 5,812 -5,812 EtL|

I 4r = >
oo rx oo rx
rz Mo r> mo

2. 7N He| &

12
|
P

HCMS8-HSCEI Futures Jun18

2,330.12

1,747.59

1,165.06

582.53

of 0.00 3,025.25 6,050.50 9,075.75,42,101.0015,126.2518,151.5021,176.7524,202.00

-1,165.06

-1,747.59

-2,330.12 ~

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

-99.43

-198.85

-298.28

-397.71

1,881.22

1,254.15

627.07

-627.07

-1,254.15

-1,881.22

-2,508.29

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

298.28

198.85

99.43

.00

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

pd

d



<

-298.28 |

-397.71

OHHIM8-P118-HSCEI

1,881.22

1,254.15

627.07

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

-627.07

-1,254.15

-1,881.22

-2,508.29 -

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)

201

m
10
i
[ACL
[#o

575



DAY 2018-06-11
J|Z  2018-06-08

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 1,675

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 284 283 283 282 281 278 275
-5.33% 282 279 275 269 262 253 242
-2.67% 252 238 221 203 183 161 139

0% 92 62 31 0 -31 -62 -93
2.67% -321 -347 -374 -402 -431 -460 -489
5.33% -944 -954 -966 -980 -996 -1,014 -1,033
8.00% -1,643 -1,645 -1,648 -1,652 -1,658 -1,666 -1,675

KR4301N6312018-06 %315 255

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -255 -255 -255 -255 -255 -255 -255
-5.33% -162 -162 -162 -162 -162 -162 -162
-2.67% -70 -70 -71 -71 -71 -72 -73

0% 6 4 2 0 -2 -4 -6
2.67% 23 22 22 22 21 20 19
5.33% 23 23 23 23 23 23 23
8.00% 23 23 23 23 23 23 23

KR4301N6312018-06 &£317.5 1,243

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,243 -1,243 -1,243 -1,243 -1,243 -1,243 -1,243
-5.33% -811 -811 -811 -811 -811 -811 -811
-2.67% -378 -379 -379 -380 -381 -382 -384

0% 23 15 8 0 -8 -16 -24
2.67% 178 175 171 166 161 156 150
5.33% 184 184 184 184 184 183 182
8.00% 184 184 184 184 184 184 184



7|1¥)

ol
=

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



|2 2018-06-11
e

J|Z  2018-06-08

QEAHEZR(FASH-TYH

7 2 CH &

2. W7IAHe| &

10

EE

674.78

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 | 4,936 0 4,936

A {IEH rY 53,426 0 53,426 A Q|
A 7153 =24 0 26,356 -26,356 EtL]
A PES A9 50,689 0 50,689 %9

OESXMS8-C3550-EURO STOXX 50

506.09

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

-337.39

-506.09

-674.78

12,503.46

OESXMS8-C3575-EURO STOXX 50

9,377.60

6,251.73




3,125.87

.00

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

-3,125.87

N

-6,251.73

N

-9,377.60

-12,503.46

OESXM8-P3550-EURO STOXX 50

674.78

506.09

337.39

168.70

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

-168.70

-337.39

-506.09

-674.78

12,503.46

9,377.60

6,251.73

3,125.87

0.00

OESXM8-P3575-EURO STOXX 50




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
-3,125.87
-6,251.73
-9,377.60
-12,503.46 -
7}
VGMS8-EURO STOXX 50 JUN18
4,935.77
3,701.83
2,467.89
1,233.94
&l
;E 0.00 T T T d T T T 1
?{5 0.00 864.50 1,729.00 2,593.50,3,458.00 4,322.50 5,187.00 6,051.50 6,916.00
-1,233.94
-2,467.89
-3,701.83
-4,935.77 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 15
260105SQPXSG EURO Covered CALL STRATEGY 16
OESXM8-C3 EURO STOXX 50 54
OESXM8-C3 EURO STOXX 50 1,000
OESXM8-P3!EURO STOXX 50 54
OESXM8-P3!EURO STOXX 50 1,000
VGM8 EURO STOXX 50 JUN18 395

4. THEAE 0| AIT|E MO 42 A (VaR : 99%A2|+F,1027|F) GERL

o



1,544



DAY 2018-06-11
J|Z  2018-06-08

ot

ETFADIEY H 2| X| S ET 28

e I
I Q5 Ao

= 0 0 0 ELy
= 20,203 0 20,203 ZLY

TR E S

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

15,152.56
10,101.71
5,050.85
.un'a
T 000 . . . . . . .
e 000 7861 15723 23584 31445 393.06 47168 55029 628.90
5,050.85
110,101.71
15,152.56
20,203.41 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T o
KR4101N60( 2018-06 AT 200K| =412 1619
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1619  -1619  -1619  -1619  -1619 -1,619 1,619
533%  -1079  -1079  -1079  -1079  -1,079 -1,079 -1,079
-2.67% -540 -540 -540 -540 -540 -540 -540
0% 0 0 0 0 0 0 0
2.67% 540 540 540 540 540 540 540
5.33% 1079 1079 1079 1079 1,079 1,079 1,079

8.00% 1,619 1,619 1,619 1,619 1,619 1,619 1,619



7|1¥)

ol
=

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



DAY 2018-06-11
J|Z  2018-06-08

ot

ETFADIEY H 2| X| S EF2HH9

e I
I Q5 Ao

= 0 0 0 ELy
= 1,022 0 1,022 Uy

TR E S

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

766.47
510.98
255.49
=
T 000 . . . . : . :
?{5 0.00 78.61 157.23 235.84 7314.45 393.06 471.68 550.29 628.90
-255.49
-510.98
-766.47
-1,021.96 -
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  2018-06-11
2018-06-08

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= 1,651 0 1,651 FLy
2. B7|AHe| &7 E
KR4101N60009-2018-06 2 A 1| 200X| =M=
1,238.15
825.43
412.72
3
T 000 . . . . : . :
?{5 0.00 78.61 157.23 235.84 314.45 393.06 471.68 550.29 628.90
-412.72
-825.43
-1,238.15
-1,650.86 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
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
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