Rl

ne me

2015-10-12
2015-10-08

N o

M

7l o &
Al NS 22 0 0 0 &2
A A= 22 11 0 11 &e

 BD|AIEe| ol

CAlHEIRE &9
ol S Lol 03 Z0| AN SAISH| &=

EEIE T ESVIPUEET)
_ o ir
= T ar



SAY  2015-10-12
7= 2015-10-08
AFASESH A (FA ES-otd)
ety
(hel:uotel)
al
A7 FII5d 3 0 230 -230 A
= 158 84 0 432 432 Fh

KR4201KB2524-2015-11 &252.5

202.00
151.50 -
10100 -
_ 50.50
=
z 0.00
%5 0.00 63.13 126.25 189.38 252.50~315.63 378.75 441.88 505.00
-50.50
-101.00
151,50 F--mmm N
-202.00
74
KR4201KB2557-2015-11 2255
229.50
172.13 -
114.75 -
_ 57.38 -
ol
Z 0.00
Z’L 0.00 63.75 127.50 191.25 255.00~318.75 382.50 446.25 510.00

-57.38 -



3.

7t

7t

4.

-114.75 -

-172.13 -

-229.50 -

AlLtE| 28 £ =HS(F o £ A=Y
KR4201KB2£2015-11 £252.5

|

—

-8.00%
-5.33%
—2.67%
0%
2.67%
5.33%
8.00%

2
—8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

oY &=

KR4201KB2£2015-11 Z255

—-25.00% -16.67%
9 9

9 9

8 7

4 3

-6 -7

—23 —24

-45 -46

7| E=Xppe HEd

-8.33%

-25
-47

7| Z=Xpeke] HEY

7424

0%
9

8

6

0
-11
=27
-47

-25.00% -16.67%  —8.33% 0%
8 7 7 7

7 7 7 7

7 6 6 5

4 3 1 0

—4 -6 -8 -10

-20 -22 —24 -26

-43 -45 -46 -47

[CH &A1 AF2 9 (VaR : 99%AIE|&=F 10U 7| &)

8.33%

8.33%

16.67% 25.00%
9 8

7 7

4 3

-3 -4

-14 -16
—-30 —31
-50 —51

51

16.67% 25.00%
7 7

6 5

3 2

-3 -4

-13 -15
-29 —-31
-50 —51

m
S
=
(2
<8



SAY  2015-10-12
7|12 2015-10-08
ADLEQIH AR
HetkgH
(Thel:uH o)
7{ 2H CH AF S ol
Al wItEH M= 0 102 -102 Zhf
A 75 A M= 2,171 0 2,171 Zhof

KR4101KC0007-2015-12 X[F=M =

368.70

276.53

18435 - S
9218 ¢
=
z 0.00
%5 0.00 61.45 122.90 184.35-245.80 307.25 368.70 430.15 491.60

-92.18

-184.35

—D76.53 F-—--

-368.70

74
KR4111KC0005-2015-12 ALM M X7 H M=
1,801.98
1,351.49 -
900.99 -

= 450.50 -
ol
Z 0.00
Z’L 0.00 317,25 634,50 951,751,269, 1,586, 1,903, 2,220, 2,538,

—450.50 - 0.00 0.00 0,00 000.00250.00 500.00 750.00 000.00



3.

7t

7t

4.

ALtz 28 &9 7

|

—

-8.00%
-5.33%
—2.67%
0%
2.67%
5.33%
8.00%

2
—8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

oY &=

-1,351.49 -

-1,801.98 =

IxEHE

— o

(Zl £Ao&Z

KR4101KC0C2015-12 X|=M =

KR4111KC0C2015-12

—25.00%
-30

-20

-10

0

10

20

30

—25.00%
-144
-96

-48

0

48

96

144

-16.67%
-30

-20

-10

0

10

20

30

AbAM A

Ao -

-16.67%
-144
-96

—48

0

48

96

144

=)

7| E=Xppe HEd

-8.33%
-30
-20
-10

0
10
20
30

7424

0%
-30
-20
-10

0
10
20
30

AHEM =

7| Z=Xppke] HEY

-8.33%
—144
-96
-48

0

48

96

144

ArF% (VaR 1 99% A2 5=

0%
144
-96
-48

Z.107|F)

8.33%
-30
-20
-10

10
20
30

8.33%
-144
-96
—48

48
96
144

16.67%
-30
-20
-10

0
10
20
30

16.67%
144
-96
-48

0

48

96

144

144

25.00%
-144
-96
—48

0

48

96

144



Rl

ne me

2015-10-12
2015-10-08

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,598 0 1,598 Zy

KR4101KC0007-2015-12 X[F=M =

1,597.70
1,198.28 r
798.85 - S
. 399.43
=
z 0.00
%5 0.00 61.45 122.90 184.35245.80 307.25 368.70 430.15 491.60
-399.43
-798.85 -
-1,19828 ——-—- -
-1,597.70
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101KC0C2015-12 X|F+=ME 128
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -128 -128 -128 -128 -128 -128 -128
-5.33% -85 -85 -85 -85 -85 -85 -85
-2.67% -43 -43 -43 -43 -43 -43 -43
0% 0 0 0 0 0 0 0
2.67% 43 43 43 43 43 43 43
5.33% 85 85 85 85 85 85 85

8.00% 128 128 128 128 128 128 128



o o
od

=
ax|

ok
|

@

U7

H(VaR : 99%212|=&,10



Rl

ne me

2015-10-12
2015-10-08

N o

M

1.36) 3lH2Ix| 2l A(FA-THYE)

(chel:uyprel)
al
Al RIEH  ME 0 246 -246 Ehf
A w75 M= 6,268 0 6,268 ZH
2. BE7[AIF | 297z
KR4101KC0007-2015-12 X|=M=

6,267.90
4,700.93
3,133.95
1,566.98

= 0.00
ol 0
-1,566.98
-3,133.95

—4,700.93

—-6,267.90

.00 61

.45

122.90 184.357245.80 307.25 368.70 430.15 491

.60

3. AILIE| 28 £ xS (F&dods
KR4101KC0C2015-12 X| ==

7t4

-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

—25.00%
-502
—-335
-167

0
167
335
502

-16.67%

-502
-335
-167
0
167
335
502

ME

o)

7t

Wz
/3

7| Z=Xpete] HEd

—8.33%
-502
-335
-167

0
167
335
502

0%
-502
-335
-167

0
167
335
502

8.33%
-502
-335
-167

0
167
335
502

16.67%
-502
-335
-167

0
167
335
502

25.00%
-502
-335
-167

167
335
502



= ©
o o
od
|
o

ok
|



Rl

ne me

2015-10-12
2015-10-08

N o

M

ol w54 M= 0 0 0
=

= 2ol A

VGZ5-EUREX EURO STOXX 50 FUTURE DEC15

14,718.47

11,038.85 r

7356923 - S

3,679.62

e 0.00

%5 0.00 802.5 1,605. 2,407,73,210. 4,012. 4,815. 5,617. 6,420.
-3,679.62 0 00 50 00 50 00 50 00

-7,359.23 1

=11,088.85 -/ m o

-14,718.47
7t

(=i £Alof| A ZaH) (che|:eq ot

UREX EURO STOXX 50 FUTURE DEC15 1,1

= T T =L

3. AlL}2| 2 &0l xHE
VGZ5 E

4. utyarFo| F o £AMof &= (VaR : 99% 4= +F,107| &) (chef:uhokel



SAlY 2015-10-12
7|12 2015-10-08

Rto|LtlH A (FA| oty &) (F)
HekgH

ol w54 M= 0 0 0 &
=

= k5 A

9,276 0 9,276 ZLy

HCV5-HKG Hang Seng China Enterprises Index FU

9,119.34
6,839.51
4,550,607 i e i
2,279.84
=
z 0.00
%5 0.00 2,585. 5,170. 7,755.,710,340 12,925 15,510 18,095 20,680
-2.279.84 00 00 00 .00 .00 .00 .00 .00
-4,559.67
-6,83951 -~
-9,119.34
74
MHCV5-HKG MINI HANG SENG CHINA H-SHR IDX Fu OC
156.65
117.49 -
78.33 -
_39.16 -
ol
Z 0.00
Z’L 0.00 2,585. 5,170. 7,755.-10,340 12,925 15,510 18,095 20,680

-39.16 - 00 00 00 .00 .00 .00 .00 .00



-78.33 -
-117.49 -

-156.65 -

=

3. AlLIZ| 28 £ F=HS(F & Ao &=

HCV5 HKG Hang Seng China Enterprises Index FU
MHCV5 HKG MINI HANG SENG CHINA H-SHR IDX Fu OC

4. oty ahEo] At &AM &FN(VaR : 99% L 2 FF,107| &)



A 2015-10-12
7= 2015-10-08
SMART &t -MSCIM X = 5 H AEHK|
HokF
(The| e akal)
7{ 2H CH AF Il
A X| 4= == 0 0 0 22|
A WNES =2 31,207 0 31,207 &2
B| AR e golpz
CAlUE| 2 &0l S (2 ) & Ao 42 (Ehel kel
SWMXWOO0O0( 21 eFtMXWO o|2HS 0521 2,403

AT 2|A3 HEol AP FHo| olHZ0| U HEXTF ALSEAJS

oy atEo| F &M AFH(VaR : 99% L ZIFFE 1027 F) (Thel:uH k)
1,822
A5 2|A5 HElol AP FHo| {2 F0| UM HEXTE AFEEHUS



Rl

ne me

2015-10-12
2015-10-08

N o

M

el ol A
M N A 2f 0 0 0 &2
A INES A 2f 0 0 0 &2
BI7AIFe| 29T x
AL 28 £l xS (F o &Alof| Aol (S| :BHakRl)
SWSG20150«CSI 300 Net Return Index 64
UE 2|A T HE{o| AR FHo|l H2{-F0| AU HEX[7} ALBEHAS
Tl ARZO| E[ | £AIAZH (VaR : 99%A 2| == 1027 F) (S| :eHakR])
147
AUE 2|A T HE{S| AR FHo| H{2{F0| U S X7} A=A S



& CSI5004H%f

[
£

<
=
i

SAY  2015-10-12
7|1Z2d 2015-10-08
SMARTES=Z=ES4a
Herzy
Heloh &
e X% ~g
= X% ~gl

CAHEIRE £ F=HS(F M &A=
SWCSI50000 41 2FCSI15008| 24 S09091
SWCSI50000 41 2+CSI15000|2HS09092

=

oy akEo| ltf Ao 4FM (VaR : 9% L2 FFE, 107 &
A5 2|AF HElol 2 FHo| 02120 AN HEXT} ALZ S

)

A5 2|25 HElol A FHo| 20| UM HEXTE ALEEHUS

7,065 ZHe|



Rl

ne me

2015-10-12
2015-10-08

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

369 0 369 Zf

KR4101KC0007-2015-12 X[F=M =

368.70
276.53
18435 - S
9218 ¢
=
z 0.00
%5 0.00 61.45 122.90 184.35-245.80 307.25 368.70 430.15 491.60
-92.18
-184.35
—D76.53 F-—--
-368.70
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101KC0C2015-12 X|F+=ME 30
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -30 -30 -30 -30 -30 -30 -30
-5.33% -20 =20 =20 -20 =20 -20 =20
-2.67% -10 -10 -10 -10 -10 -10 -10
0% 0 0 0 0 0 0 0
2.67% 10 10 10 10 10 10 10
5.33% 20 20 20 20 20 20 20

8.00% 30 30 30 30 30 30 30



—~ QN
o
&
od
==
a

ok
|



N o
>
ne me

M

2015-10-12
2015-10-08

ol
==
I

<

od

==

ol
4l

52.50

35.00

17.50

0.00

-17.50

—-35.00

-52.50

—-70.00

92.19

69.14

46.10

23.05

0.00

Holchal ol R
iy 77t5A 0 0 0
oz Me 0 0 0
iy 775 A 76 0 76
75 A M= 298 0 298
HGZ5-COPPER FUTURE DEC15
.00 59.18 118.35 177.537236.70 295.88 355.05 414.23 473.40
7+
LAX5-LME PRI ALUM FUTR NOV15
.00 388.81 777.63 1,166.71,555. 1,944, 2,332. 2,721. 3,110.



ol

4l

0.00 388.81 777.63 1,166.-1,555. 1,944. 2,332. 2,721. 3,110.
-23.05 + 44 25 06 88 69 50
-46.10
-69.14 -

-92.19
742

LXX5-LME ZINC FUTURE NOV15

49.92

37.44

24.96

12.48 |

0.00

0.00 421.19 842.38 1,263.71,684. 2,105. 2,527. 2,948. 3,369.
—-12.48 | 56 75 94 13 31 50

—-24.96 -

—37.44

-49.92
e

XGZ5-MINI GOLD FUTURE DEC15

85.90

64.42

42,05

21,47 | e

0.00

0.00 287.18 574.35 861.5371,148. 1,435. 1,723. 2,010. 2,297.
—21.47 70 88 05 23 40

—42.95 I L

—-64 47 -



3. AlLiE[2E &9

HGZ5
LAX5
LXX5
XGZ5
YSZ5

4. ot MEo| A £ 4FU(VaR 1 99% 42| +F 1027 &) (el :uHak

—64.42

—-85.90

76.25

57.19

38.13

19.06

0.00

-19.06

-38.13

-57.19

-76.25

7424

YSZ5-MINI SILVER FUT DEC15

.00 4.02 8.05 12.07

16.09 20.11 24.14 28.16 32,18

TEH S (2o Aol A2

COPPER FUTURE DEC15
LME PRI ALUM FUTR NOV15
LME ZINC FUTURE NOV15
MINI GOLD FUTURE DEC15
MINI SILVER FUT DEC15

7424

O N AN —

w [0



241 2015-10-12
7|12 2015-10-08

ol {X| QI A Z A (R H-THA &)
Aotz

ol w54 M= 0 0 0
=

= 2ol A

CLX5-WTI CRUDE FUTURE Nov15

1,581.36

1,186.02

790.68

395.34

e 0.00

S_L 0.00 11.95 23.91 35.86747.81 59.76 71.72 83.67 95,62
—395.34

=790.68 - s

~1,186.02 -

-1,581.36
7424

COF6-BRENT CRUDE FUTR JAN16

1,427.07
1,070.31
713.54

356.77

ol
z 0.00 !
EL 0.00 13.09 26.18 39.27-52.36 65.45 78.54 91.63 104.72

-356.77 -




<

od
=S
I

ol
4l

-1,070.31 -

—-1,427.07 ~

7424

HOX5-NY Harb ULSD Fut Nov15

706.11

529.58

353.05

176.53 |

0.00

-176.53

—353.05

—529.58 - o]

0.40 0.79 1197158 1.98

2.37

2.77

B

16

-706.11

7t

NGX5-NATURAL GAS FUTR NOV15

1,585.82

1,189.37 |

792.91

396.46

0.00

0.00
-396.46 -

-792.91

-1,189.37

—1 RRR Q2

0.62 1.24 1.85.72.47 3.09

3.71

4.32

4.

04




3. ALt

-1,5685.82 ~

759.59

569.69

379.80

189.90 |

od
=S
I

ol
4l

-189.90 -

-379.80

-569.69

—759.59

0.00

7424

XBX5—-GASOLINE RBOB FUT NOV15

0.35 0.70 1.04.71.39 1.74

2.78

EERLEE LECESIPELY)

CLX5
COF6
HOX5
NGX5
XBX5

(== |

WTI CRUDE FUTURE Nov15
BRENT CRUDE FUTR JAN16
NY Harb ULSD Fut Nov15
NATURAL GAS FUTR NOV15
GASOLINE RBOB FUT NOV15

Of| AHZ M (VaR : 99%AIE| == 102 7| &)



N o
>
ne me

M

2015-10-12
2015-10-08

od

==

o
4

w5 M= 0 0 0
=

FHEHE 4

BOZ5-SOYBEAN OIL FUTR SEP15

413.97 1

275.08 [ - R e

137.99

0.00

0.00 7.16 14.31 21.47.728.62 35.78 42.93 50.09 57.24
-137.99 r

—275.98

~418.97 frm

—551.95

7474

CTZ5-COTTON NO.2 FUTR DEC15

414.35
310.77 -
207.18 -
103.59 -

0.00

0.00 15.51 31.03 46.54762.05 77.56 93.08 108.59 124.10
-103.59 -




od
=S
I

ol
4l

-207.18 -

-310.77 -

—414.35 <

1,145.32
858.99
572.66
286.33

0.00
0.00 98.94 197.88 296.817395.75 494.69 593.63 692.56 791
—286.33
—572.66

—858.99 F-- -

-1,145.32

448.43

336.32

224.21

112.11

0.00

-112.11

—224.21

-336.32

—AAR AR

7t4

CZ5-CORN FUTURE DEC15

7t4

KCZ5-COFFEE "C" FUTURE DEC15

.00 31.51 63.03 94.54126.05 157.56 189.08 220.59 252.

.50

10



od
=S
I

ol
4l

~448.43 <

330.12

7474

KWZ5-KC HRW WHEAT FUTURE(KCB) DEC15

247.59 r

165.06

82.53

0.00

0.00

-82.53

—165.06 [ = mm A

—247.59

-330.12

1,130.39

847.79

565.19

282.60

0.00

0.

—282.60

-565.19

—-847.79

-1,130.39

742

SBH6-Sugar #11 (WORLD) MAR16

00

3.50 6.99 10.4913.98 17.48 20.97 24.47 27

e

SMZ5-SOYBEAN MEAL FUTR DEC15

127.00 254.00 381.007508.00 635.00 762.00 889.00 1,016.

96



617.82

R o R L R S Y

463.37

308.91

15446 S

0.00

0.00 76.63 153.25 229.88-306.50 383.13 459.75 536.38 61

-154.46

-308.91 -

—463.37

—-617.82

3.

1,242.12

931.59

621.06

310.53

0.00

0.

-310.53

—-621.06

-931.59

-1,242.12

794.00 -

595.50 -

7t4

SX5-SOYBEAN FUTURE NOV15

00 222.75 445.50 668.257891.00 1,113. 1,336. 1,559. 1,7
- 75 50 25 0

7424

WZ5-WHEAT FUTURE(CBT) DEC15

00



3. AlLiE|2E &9
BOZ5
CTZ5
CZ5
KCZ5
KWZ5
SBH6
SMZz5
SX5
WZz5

397.00 -

198.50 -

0.00 !

0.00 129.19 258.38 387.56"516.75 645.94 775.13 904.31 1,033.
-198.50 -

744

T=HFZ (2| Ao MY
SOYBEAN OIL FUTR SEP15
COTTON NO.2 FUTR DEC15
CORN FUTURE DEC15
COFFEE "C" FUTURE DEC15
KC HRW WHEAT FUTURE(KCB) DEC15
Sugar #11 (WORLD) MAR16
SOYBEAN MEAL FUTR DEC15
SOYBEAN FUTURE NOV15
WHEAT FUTURE(CBT) DEC15

EHAFH(VaR 1 99%LIE[+F, 107 E)

50



