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877.65
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292.55
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T 000 . . . . . . .
?{5 0.00 73.14 146.28 219.41 292.55 365.69 438.83 51196 585.10
-292.55
-585.10
-877.65
-1,170.20 -
7tA
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
_ o T a4l
KR4101N90( 2018-09 FAIL|200X| M= 94
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -94 -94 -94 -94 -94 -94 -94
-5.33% -62 -62 -62 -62 -62 -62 -62
-2.67% -31 -31 -31 -31 -31 -31 -31
0% 0 0 0 0 0 0 0
2.67% 31 31 31 31 31 31 31
5.33% 62 62 62 62 62 62 62

8.00% 94 94 94 94 94 94 94
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Al x| 2 A9} 0 0 02
ol SES A 4,755 0 4,755 ZtQ|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C £13+HCSI5000(| 21S180608 325

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
387

o

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



=AY 2018-07-05
72|12 2018-07-04

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18
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or 0.00 849.25 1,698.50 2,547.75,3,397.00 4,246.25 5,095.50 5,944.75 6,794.00
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-621.69
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Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1325 0 1,325 FLy

HCNS8-HSCEI Futures Jull8

1,204.65
903.49
602.32
301.16
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,644.00 5,288.00 7,932.00,#0,576.0013,220.0015,864.0018,508.0021,152.00
-301.16
-602.32
-903.49
-1,204.65 -
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MHCNS8-MINI H-SHR IDX FU JUL18
90.36
60.24
30.12
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,644.00 5,288.00 7,932.00,10,576.0013,220.0015,864.0018,508.0021,152.00
-30.12
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KR4201N73109-2018-07 2310

104,935.00
78,701.25
52,467.50
26,233.75
=
il 0.00 . : . . . : .
e 0.00 7750 15500 232.50 310.00~ 387.50 46500 542.50 620.00
126,233.75
52,467.50
78,701.25
-104,935.00
74
KR4201N73125-2018-07 2312.5
367,031.25
275,273.44
183,515.63
91,757.81
=
il 0.00 . : . . . : . |
e 0.00  78.13 15625 23438 312.50~.390.63 468.75 546.88 625.00
91,757.81




-183,515.63

-275,273.44
-367,031.25
742
KR4301N73107-2018-07 3310
294,500.00
220,875.00
147,250.00
73,625.00
&
E—E O-OO T T T d T T T 1
?ﬂ 0.00 77.50 155.00 232.50_310.00 387.50 465.00 542.50 620.00
-73,625.00
-147,250.00
-220,875.00
-294,500.00 -
742
3. AlLtE| 2 2l RmHS (HTH2 N0 43 ) (Ehel: g2l
KR4201N7312018-07 2310 3,281
7| =Rt HE S
7t 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 223 223 223 222 220 216 211
-5.33% 223 221 219 213 204 190 171
-2.67% 216 206 190 167 136 97 51
0% 160 117 64 0 73 155 -244
2.67% -107 213 327 447 572 702 -835
5.33% 883 -1040  -1197  -1355  -1514 1,672 1,831
800%  -2385 2528  -2,674  -2823  -2,974 3,127 3,281
KR4201N7312018-07 2312.5 9,908
7| =Rt HE S
7t -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 532 531 531 529 525 518 504



-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%

531
520
409
-199
-2,222
-6,606

KR4301N7312018-07 %310

-25.00%
-22,166
-14,765

-7,364
35
7,310
13,370
16,280

o| Z[CHE 0| 4= (VaR : 99% M 2| +F, 102 7| F)

529
500
308
-495
-2,734
-7,149

-16.67%
-22,166
-14,765

-7,364
29
7,231
13,123
16,096

523
465
172
-825
-3,254
-7,697

7| Z=Xpete] HEd

-8.33%
-22,166
-14,765
-7,364
18
7,134
12,873

15,900

511
409

0
-1,185
-3,780
-8,247

0%
-22,166
-14,765

-7,365
0
7,019
12,621
15,693

490
330
-205
-1,570
-4,311
-8,799

8.33%
-22,166
-14,765

-7,367

-27
6,888
12,368
15,479

457
227
-440
-1,974
-4,845
-9,353

16.67%
-22,166
-14,765
-7,371
-65
6,745
12,114
15,258

408
98
-704
-2,395
-5,383
-9,908
22,166
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-22,166
-14,765
-7,379
-114
6,590
11,858
15,031
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HCNS8-HSCEI Futures Jull8
1,591.10
1,060.73
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3
fvr 0.00 T T T J T T T
?{5 0.00 2,644.00 5,288.00 7,932.00,40,576.0013,220.0015,864.0018,508.0021,152.00
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-1,060.73
-1,591.10
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7tA
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460.40
3
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468.93

234.47
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2,750.00 5,500.00 8,250.00 11,000.0613,750.0016,500.0019,250.0022,000.00

-468.93

-703.40

-937.86

1,841.62

1,381.21

920.81

460.40

0.00

-460.40

-920.81
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A f7t5H 34 0 45,900 -45,900 FLY
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KR4201N73109-2018-07 =310

4,650.00

3,487.50

2,325.00

1,162.50

=
Ir

— 0.00

%5 0.00 77.50 155.00 232.50 310.00%_387.50 465.00 542.50 620.00

-1,162.50

-2,325.00

-3,487.50

-4,650.00

KR4201N73125-2018-07 &312.5

21,875.00

16,406.25
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— O-OO T T T L T T T 1
or 0.00 78.13 156.25 23438 312.50N 390.63 46875 546.88 625.00




@ e o o e e e o s
-5,468.75 \\
-10,937.50 \
-16,406.25 \
-21,875.00
77
KR4301N73107-2018-07 -?-;310
19,375.00
14,531.25
9,687.50
4,843.75
=
;E 0-00 T T T T T T 1
%5 0.00 77.50 155.00 232%)'.00 387.50 465.00 542.50 620.00
-4,843.75 /
-9,687.50 /
-14,531.25
-19,375.00
77
3. AlLtEI2E 20 EHS @A N0 42 A) I
2.529E+11 UBCSFXC1 INDEX 2 1,498
| ZE=XFLARO| S
7t . -2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% -1,498 -1,498 -1,498 -1,498 -1,498 -1,498 -1,498
-5.33% -999 -999 -999 -999 -999 -999 -999
267% -499 -499 -499 -499 -499 -499 -499
0% 0 0 0 0 0 0 0
267% 499 499 499 499 499 499 499
5.33% 999 999 999 999 999 999 999
8.00% 1,498 1,498 1,498 1,498 1,498 1,498 1,498
2.529E+11 UBCSFXC1 INDEX 3 283
| ZEXpARO| S



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 283 283 283 283 283 283 283
-5.33% -189 -189 -189 -189 -189 -189 -189
2.67% 94 94 94 94 94 94 94

0% 0 0 0 0 0 0 0
2.67% 94 94 94 94 94 94 94
5.33% 189 189 189 189 189 189 189
8.00% 283 283 283 283 283 283 283

2.529E+11 UBCSFXC1 INDEX_5 243
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 243 243 243 243 243 243 243
-5.33% -162 162 162 162 162 162 162
2.67% -81 -81 81 81 81 81 81

0% 0 0 0 0 0 0 0
2.67% 81 81 81 81 81 81 81
5.33% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243

2.529E+11 UBCSFXC1 INDEX_7 259
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 259 259 1259 259 2259 1259 259
-5.33% -173 173 173 173 173 173 173
2.67% -86 -86 86 86 86 86 -86

0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 173 173 173 173 173 173 173
8.00% 259 259 259 259 259 259 259

2.529E+11 UBCSFXC1 INDEX 8 479
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 479 -479 479 479 479 479 479
-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% 479 479 479 479 479 479 479

2.529E+11 UBCSFXC1 INDEX_11 648
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 648 648 648 648 648 648 648
-5.33% -432 432 432 432 432 432 432
2.67% 216 216 216 216 216 216 216



0% 0 0 0 0 0 0 0
2.67% 216 216 216 216 216 216 216
5.33% 432 432 432 432 432 432 432
8.00% 648 648 648 648 648 648 648

2.529E+11 UBCSFXC1 INDEX_12 486

7| Z=Xpeke] HEd |

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -486 -486 -486 -486 -486 -486 -486
-5.33% -324 -324 -324 -324 -324 -324 -324
-2.67% -162 -162 -162 -162 -162 -162 -162

0% 0 0 0 0 0 0 0
2.67% 162 162 162 162 162 162 162
5.33% 324 324 324 324 324 324 324
8.00% 486 486 486 486 486 486 486

KR4201N7312018-07 =310 145

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 10 10 10 10 10 10 9
-5.33% 10 10 10 9 8 8
-2.67% 10 9 8 7 6 2

0% 7 3 0 -3 -7 -11
2.67% -5 -9 -14 -20 -25 -31 -37
5.33% -39 -46 -53 -60 -67 -74 -81
8.00% -106 -112 -119 -125 -132 -139 -145

KR4201N7312018-07 =2312.5 591

7| Z=Xpeke] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 32 32 32 32 31 31 30
-5.33% 32 32 31 30 29 27 24
-2.67% 31 30 28 24 20 14 6

0% 24 18 10 0 -12 -26 -42
2.67% -12 -29 -49 -71 -94 -118 -143
5.33% -132 -163 -194 -225 -257 -289 -321
8.00% -394 -426 -459 -492 -524 -557 -591

KR4301N7312018-07 %310 1,458

7| Z=Xpete] HEd
7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,458 -1,458 -1,458 -1,458 -1,458 -1,458 -1,458
-5.33% -971 -971 -971 -971 -971 -971 -971
-2.67% -484 -484 -484 -485 -485 -485 -485

0% 2 2 1 0 -2 -4 -7
2.67% 481 476 469 462 453 444 434
5.33% 880 863 847 830 814 797 780
8.00% 1,071 1,059 1,046 1,032 1,018 1,004 989



7|1¥)

ol
=

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



=AY 2018-07-05
72|12 2018-07-04
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Al NES At 0 0 0 g2l
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= 7t5d ¥ 44,436 0 44,436 T Q|
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2. W7|A|"He &7 E
OESXN8-C3500-EURO STOXX 50
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5,440.60
2,720.30
=
fvr 0.00 T T T L T T T
2{5 0.00  875.00 1,750.00 2,625.00 3,500.00.4,375.00 5,250.00 6,125.00 7,000.00
-2,720.30
-5,440.60
-8,160.89
-10,881.19
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OESXN8-C3525-EURO STOXX 50
2,063.39

1,375.60




S 0.00 T T T T T T 1
of 0.00  881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,050.00

-687.80 \
-1,375.60 \
-2,063.39 \

-2,751.19
712
OESXNS-P3500-EURO STOXX 50
8,160.89
5,440.60
2,720.30
&
g——r O-OO T T T T T T 1
%5 0.00  875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00
-2,720.30 /
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&
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zz 0.00 881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00
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73
VGUS8-EURO STOXXX 50 SEP18
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3,082.85
1,541.43
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;E 0.00 T T T d T T T 1
?{5 0.00 849.25 1,698.50 2,547.75,3,397.00 4,246.25 5,095.50 5,944.75 6,794.00
-1,541.43
-3,082.85
-4,624.28
-6,165.70 -
73
3. AL 2 £ P EHSE N2 U0 4T ) GO
260105SGPXSG EURO Covered CALL STRATEGY - 994.569 31
260105SQPXSG EURO Covered CALL STRATEGY 26
OESXN8-C3!EURO STOXX 50 870
OESXN8-C3!EURO STOXX 50 220
OESXN8-P3LEURO STOXX 50 870
OESXN8-P3LEURO STOXX 50 220
VGUS8 EURO STOXXX 50 SEP18 493
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KR4101N90006-2018-09 R A 1| 200X| =M=

18,796.34
14,097.25
9,398.17
4,699.08
.un'a
T 000 . . . . . . .
e 000 7314 14628 219.41 39255 365.69 438.83 51196 585.10
4,699.08
9,398.17
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18,796.34 -
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— o= 1o
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7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-800%  -1502  -1502  -1502  -1502  -1,502 -1,502 -1,502
533%  -1001  -1001  -1001  -1001  -1,001 -1,001 -1,001
-2.67% -501 -501 -501 -501 -501 -501 -501
0% 0 0 0 0 0 0 0
2.67% 501 501 501 501 501 501 501
5.33% 1001 1001 1001 1001 1,001 1,001 1,001

8.00% 1,502 1,502 1,502 1,502 1,502 1,502 1,502
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ETFADIEY H 2| X| S EF2HH9
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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
= 7153 1,463 0 1,463 ZHLY
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KR4101N90006-2018-09 R A 1| 200X| =M=
1,462.75
1,097.06
731.38
365.69
3
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Mt 7rEE d= 0 0 0 YU
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KR4101N90006-2018-09 R A 1| 200X| =M=

2,194.13
1,645.59
1,097.06
548.53
.un'a
T 000 . . . . . . .
e 000 7314 14628 21941 39255 36569 43883 51196 585.10
548.53
-1,097.06
-1,645.59
2,194.13 -
7424
3. MUZE|E 2P ZHIEI 2L H=Y) (THe/- = 2h3)
T o
KR4101N90( 2018-09 T AT 200K| =42 175
7| Z=Xpete] HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 175 175 175 175 175 175 175
-5.33% -117 -117 117 117 117 117 117
-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% 117 117 117 117 117 117 117

8.00% 175 175 175 175 175 175 175
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