Rl

ne me

2015-11-13
2015-11-12

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



Rl

ne me

2015-11-13
2015-11-12

N o

M

(chel:uyprel)
al
e 1A 84 0 204 204
= 158 84 0 408 408 E

KR4201KC2556-2015-12 &255

408.00
306.00
20400
_102.00
=
z 0.00
%5 0.00 63.75 127.50 191.25 255.00~318.75 382.50 446.25 510.00
-102.00
-204.00
=306.00 N
-408.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4201KC2E£2015-12 £255 85
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 7 7 7 7 7 7 7
-5.33% 7 7 7 7 7 6 6
-2.67% 7 6 6 5 5 4 3
0% 4 3 2 0 -2 -4 -6
2.67% -6 -9 -12 -14 -17 -19 -22
5.33% -33 -35 -38 -41 -43 -46 -49

8.00% —74 —76 =77 -79 —81 —83 -85



o ©
od

=
ax|

ok
|

@

U7

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



SAY  2015-11-13
712 2015-11-12
ADLEQIH AR
HetkgH
(Thel:uH o)
7{ 2H CH AF S ol
Al wItEH M= 246 0 246 iy
A 75 A M= 2,246 0 2,246 Ly

KR4101KC0007-2015-12 X[F=M =

738.00

553.50

369.00 - S
_184.50
=
z 0.00
%5 0.00 61.50 123.00 184.50-246.00 307.50 369.00 430.50 492.00

-184.50

-369.00

— 553,50 e e

-738.00

74
KR4111KC0005-2015-12 ALM M X7 H M=
1,508.22
1,131.17 -
754 11 -

= 377.06 -
ol
Z 0.00
Z’L 0.00 330,75 661,50 992,251,323, 1,653, 1,984, 2,315, 2,646,

-377.06 - 0.00 0.00 0,00 000.00 750.00 500.00 250.00 000.00



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 &=

-754.11 -

-1,131.17 -

-1,508.22 ~

IxEHE

— o

(Zl £Ao&Z

KR4101KC0C2015-12 X|=M =

KR4111KC0C2015-12

—25.00%
-59

-39

-20

0

20

39

59

—25.00%
-120
—-80

—-40

0

40

80

120

-16.67%
-59

-39

-20

0

20

39

59
AFM X

Ao -

-16.67%
-120
—-80

—40

0

40

80

120

=)

7| E=Xppe HEd

-8.33%
-59
-39
-20

0
20
39
59

7424

0%
-59
-39
-20

0
20
39
59

AHEM =

7| Z=Xppke] HEY

-8.33%
-120
—-80
—-40

0

40

80

120

ArF% (VaR 1 99% A2 5=

0%
-120
-80
-40

Z.107|F)

8.33%
-59
-39
-20

0
20
39
59

8.33%
-120
—-80
—-40

40
80
120

16.67%
-59
-39
-20

0
20
39
59

16.67%
-120
-80
—-40

0

40

80

120

120

25.00%
-120
—-80
—40

0

40

80

120



Rl

ne me

2015-11-13
2015-11-12

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,599 0 1,599 Zy

KR4101KC0007-2015-12 X[F=M =

1,599.00
1,199.25 -
79950 - S
. 399.75
=
z 0.00
%5 0.00 61.50 123.00 184.507246.00 307.50 369.00 430.50 492.00
-399.75
-799.50
119925 ———- -
-1,599.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101KC0C2015-12 X|F+=ME 127
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -127 -127 -127 -127 -127 -127 -127
-5.33% -85 -85 -85 -85 -85 -85 -85
-2.67% -42 -42 -42 -42 -42 —-42 -42
0% 0 0 0 0 0 0 0
2.67% 42 42 42 42 42 42 42
5.33% 85 85 85 85 85 85 85

8.00% 127 127 127 127 127 127 127



o o
od

=
ax|

ok
|



Rl

ne me

2015-11-13
2015-11-12

1,38 2| X QIEA(FA-TIMH)

N o

M

(chel:uyprel)
al
Al w7154 M= 246 0 246 Zhf
A w75 M= 5,412 0 5,412 Zhy

KR4101KC0007-2015-12 X[F=M =

5,412.00
4,059.00
2,706.00
1,353.00

= 0.00
ol 0
-1,353.00
-2,706.00

—-4,059.00

-5,412.00

.00

61.50

123.00 184.507246.00 307.50 369.00 430.50 492

.00

3. AlLIZ|2E 2 F=HS(F U &A=

7t4

-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

KR4101KC0C2015-12 X[

-25.00%
-431
-288
-144

0
144
288
431

-16.67%

-431
-288
—144
0
144
288
431

ME

=)

7t

7| Z=Xpete] HEd

-8.33%
~431
-288
~144

0
144
288
431

0%
-431
-288
144

0
144
288
431

8.33%
-431
-288
144

0
144
288
431

16.67%
-431
-288
144

0
144
288
431

25.

|'I:I
o

I
w

00%
-431
-288
144

144
288
431



=
U )
od
|
o

ok
|



Rl

ne me

2015-11-13
2015-11-12

N o

M

ol w54 M= 0 0 0
=

= 2ol A

VGZ5-EUREX EURO STOXX 50 FUTURE DEC15

16,847.12

12,635.34 |

8,423.56

4,211.78

e 0.00

4] 0.00 861.2 1,722. 2,583,73,445. 4,306. 5,167. 6,028. 6,890.
-4,211.78 ) 50 75 00 25 50 75 00

—8,423.56 === e

—12,635.34 ==l

-16,847.12
7474

(=] i £Alof| A=) (che|:eq ot

UREX EURO STOXX 50 FUTURE DEC15 1,3

= T T =L

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

4. THYAES] 2T E U ATY (VaR : 99%4Z 5 E,1027] F) (Er9l 2 gt



Rl

ne me

2015-11-13
2015-11-12

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

HCX5-HKG Hang Seng China Enterprises Index Fu

77.71
58.28 -
38856 - S
1948 |
o
L 0.00
%5 0.00 2,600. 5,200. 7,800,710,400 13,000 15,600 18,200 20,800
-19.43 - 00 00 00 .00 .00 .00 .00 .00
-38.85
WA ll-====="<=============================================
=77.71
71
3. ALl 2 &0 xS (2 & Ao AHFY) (Ehel:ehel)
HCX5 HKG Hang Seng China Enterprises Index Fu 6
4, apALEO| F|Of &40 AFH(VaR : 99% A F+F,107|F) (THe]-Hiakel)



SAlY 2015-11-13
712 2015-11-12

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

ol w54 M= 0 0 0 &
=

= k5 A

9,181 0 9,181 &Ly

HCX5-HKG Hang Seng China Enterprises Index FU

9,044.38
6,783.29 -
452219 +
_2,261.10 ¢
=
z 0.00
%5 0.00 2,600. 5,200. 7,800,10,400 13,000 15,600 18,200 20,800
-2.261.10 | 00 00 00 .00 .00 .00 .00 .00
452219 -
-6,783.29 -
-9,044.38
74
MHCX5-HKG MINI HANG SENG CHINA H-SHR IDX Fu NO
137.03
102.77 -
68.52 -
3426 -
ol
z 0.00
Z’L 0.00 2,600. 5,200. 7,800.-10,400 13,000 15,600 18,200 20,800

_34.26 - 00 00 o6 .00 .00 .00 .00 .00



3. AlLtz]

o
_=

@ 297

HCX5
MHCX5

S (o) 2o ATy (ekgl:

7t4

HKG Hang Seng China Enterprises Index FU
HKG MINI HANG SENG CHINA H-=SHR IDX Fu NO

&= (VaR : 99% A2 +=FE,1027|F) (Bt



A 2015-11-13
7= 2015-11-12
SMART &t -MSCIM X = 5 H AEHK|
HokF
(chel:uietkel)
7{ 2H CH AF Il
Al e A 2f 0 0 0 &<
A WNES =2 15,951 0 15,951 &2
B| AR e golpz
Al 2 £l TS (2o Mo A3 (chel:uiatel)
SWMXWOO0O0( 21 eFtMXWO o|2HS 0521 1,259

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

THY ALE Q| 5| O £ A0 AHZ (VaR : 99%AI 215 E,1027| F) EERTEIE)
925
ot 2|23 Belol 2 £Hol 0f2 20| U BRI AR US



Rl

ne me

2015-11-13
2015-11-12

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 35
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])
82
AUE 2|A T HE{S| AR FHo| H{2{F0| U S X7} A=A S



& CSI5004H%f

[
£

<
=
i

SAY  2015-11-13
712 2015-11-12
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

2015-11-13
2015-11-12

N o

M

A A wd

Al M= RIt53A 0 0 0
Al 75 A M= 0 0 0
A M= A 34 0 34
A 75 A M= 543 244 299

HGZ5-COPPER FUTURE DEC15

65.69
4927 - A
32.84 +
_16.42 |
=
Z  0.00
%5 0.00 55.45 110.90 166.35-221.80 277.25 332.70 388.15 443.60
-16.42 +
3284 -
—4927 -
-65.69
7+
LAF6-LME PRI ALUM FUTR JAN16
4219
31.65
21.10
__10.55
ol
Z  0.00
245 0.00 381.00 762.00 1,143.71,524. 1,905. 2,286. 2,667. 3,048.




ol

4l

-10.55

-21.10

-31.65

-42.19

0.00

-1.00

39.59

29.69

19.80

9.90

0.00

-9.90

-19.80

-29 /9

.00 381.00 762.00 1,143.71,524. 1,905. 2,286. 2,667. 3,048.

- 00 00 00 00 00 00

7124

LAX5-LME PRI ALUM FUTR NOV15

.00 377.88 755.75 1,133. 1,511. 1,889. 2,267. 2,645. 3,023.

63 50 38 25 13 00

7424

LXF6-LME ZINC FUTURE JAN16

.00 404.88 809.75 1,214.71,619. 2,024. 2,429. 2,834. 3,239.

63 50 38 25 13 00




—29.69

—-39.59

e

LXX5-LME ZINC FUTURE NOV15

0.00

0.00 402.25 804.50 1,206. 1,609. 2,011. 2,413. 2,815. 3,218.
75 00 25 50 75 0

(@]

-1.00

7t4

XGZ5-MINI GOLD FUTURE DEC15

160.14

12041 prmmmmmmmm e

80.07 r

40.04 r

0.00

0.00 271.23 542.45 813.68-1,084. 1,356. 1,627. 1,898. 2,169.
—40.04 - 90 13 35 58 80

-80.07

-120.11

-160.14

7474



YSZ5-MINI SILVER FUT DEC15

33.96

25.47
16.98 |
8.49 r
L 0.00

o 0.00 357 7.3 10.7014.26 17.83 21.39 24.96 28
—8.40 [ e e T

-16.98

-25.47

-33.96
7424

3. AlLIE|2E £ T S (F 0 &40 &5Y)

HGZ5 COPPER FUTURE DEC15
LAF6 LME PRI ALUM FUTR JAN16
LAX5 LME PRI ALUM FUTR NOV15
LXF6 LME ZINC FUTURE JAN16
LXX5 LME ZINC FUTURE NOV15
XGZ5 MINI GOLD FUTURE DEC15
YSZ5 MINI SILVER FUT DEC15

m
o

4. THYAES| F S A AT (VaR : 99%41 24 E,1027] F) (Erl:

[m]
=

o

W W —= W o wao —

=

-

—

N [0



241 2015-11-13
7|=¢l 2015-11-12

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

ol w54 M= 0 0 0
=

= 2ol A

CLF6-WTI CRUDE FUTURE JAN16

1,367.44
1,025.58
683.72
. 341.86
=
z 0.00
%5 0.00 11.05 22.10 33.15-44.20 55.25 66.30 77.35 88,40
-341.86
68372 -
-1,02558 "
-1,367.44
714
COF6-BRENT CRUDE FUTR JAN16
1,273.84
955.38 -
636.92 -
= 318.46 -
ol
§F 0.00
%J 0.00 11.65 23.31 34.96.746.61 58.26 69.92 81.57 93,22
-318.46 -




<

od
=S
I

ol
4l

—636.92

—955.38

-1,273.84

=

HOF6-NY Harb ULSD Fut JAN16

705.32

528.99

352.66

176.33 |

0.00

-176.33

—852.66 -]

—528.99 - o ]

0.37 0.74 1107 1.47 1.84

2.21

2.57

2.

94

—705.32

1,459.08

1,094 .31

729.54

364.77

0.00

0.

-364.77

—729.54

—-1,094.31

—1 ARQ NK

7t4

NGF6-NATURAL GAS FUTR JAN16

00

0.61 1.23 1.84.72.45 3.06

3.68

4.29

4.

90




3. ALt

od
=S
I

ol

4l

A
2E &9

CLF6
COF6
HOF6
NGF6
XBF6

-1,459.08

695.89

7t

XBF6—-GASOLINE RBOB FUT JAN16

521.92 r

347.95

173.97

0.00

-173.97

—-347.95 -

-521.92

—695.89

0.33 0.66 0.98_~ 1.31

1.64 197 229 262

SELEHC RSN

(== |

WTI CRUDE FUTURE JAN16
BRENT CRUDE FUTR JAN16
NY Harb ULSD Fut JAN16

NATURAL GAS FUTR JAN16
GASOLINE RBOB FUT JAN16

Zo| z &AM AFH(VaR : 99% A2 = 10U7|F)



Rl

ne me

2015-11-13
2015-11-12

N o

M

ol w54 M= 0 0 0
=

= 2ol A

BOF6-SOYBEAN OIL FUTR JAN16

566.58
424.93 |
28329 S
14164 ¢
=
z 0.00
%5 0.00 6.87 13.74 20.60.-27.47 34.34 41.21 48.07 54,94
-141.64
-283.29
—424.93 F----
-566.58
74
CTZ5-COTTON NO.2 FUTR DEC15
450.91
338.19 -
225.46 -
112,73 -
ol
z 0.00
Z’L 0.00 15.55 31.09 46.64.-62.18 77.73 93.27 108.82 124.36

-112.73 -



od
=S
I

ol
4l

7t4

CZ5-CORN FUTURE DEC15

1,132.58

849.44

566.29

283.15 ¢

0.00

0.00 90.56 181.13 271.697362.25 452.81 543.38 633.94 724.

—283.15

—566.29

840,44 | e

-1,132.58
7474

KCZ5-COFFEE "C" FUTURE DEC15

416.31

312.24

208.16

104.08 |

0.00

0.00 29.20 58.40 87.60116.80 146.00 175.20 204.40 233.

-104.08

-208.16 -

-312.24

—A1R 1

50

60



od
=S
I

ol
4l

-416.31 <

302.24

7t4

KWZ5-KC HRW WHEAT FUTURE(KCB) DEC15

226.68

151.12

75.56 |

0.00
0.00

-75.56
-151.12

—226.68

-302.24

116.06 232.13 348.197464.25 580.31 696.38 812.44 928.

1,069.78

742

SBH6-Sugar #11 (WORLD) MAR16

802.33

534.89

267.44

0.00

0.00
—267.44

-534.89 -

—-802.33

-1,069.78

3.67 7.35 11.02-14.69 18.36 22.04 25.71

29

7t4

SF6-SOYBEAN FUTURE JAN16

50

38



R = T R S A VR Y

1,282.77

962.08 r

641.39

382069 S

0.00

0.00 215.19 430.38 645.56"860.75 1,075. 1,291. 1,506. 1,721.

-320.69 - 94 13 31 5

(@)

—-641.39 -

-962.08

-1,282.77

7t4

SMF6-SOYBEAN MEAL FUTR JAN16

639.83

479.87

319.92 r

150,06 e

0.00

0.00 73.53 147.05 220.587294.10 367.63 441.15 514.68 588.

-159.96 -

-319.92 -

-479.87

—-639.83

7424

WZ5-WHEAT FUTURE(CBT) DEC15
817.04 -

612.78 -

20



_204.26 -
=
z 0.00
%5 0.00 123.69 247.38 371.067494.75 618.44 742.13 865.81 989.50
-204.26 -
-408.52 -
—B12.78 —— -
-817.04 <
714
3. AlLe|29E &l 2= S (= &4l of A=Y (She|:aHatel)
BOF6 SOYBEAN OIL FUTR JAN16 45
CTZ5 COTTON NO.2 FUTR DEC15 36
CZ5 CORN FUTURE DEC15 91
KCZ5 COFFEE "C" FUTURE DEC15 33
KWZ5 KC HRW WHEAT FUTURE(KCB) DEC15 24
SBH6 Sugar #11 (WORLD) MAR16 86
SF6 SOYBEAN FUTURE JAN16 103
SMF6 SOYBEAN MEAL FUTR JAN16 51
WZ5 WHEAT FUTURE(CBT) DEC15 65
4. Gt ALES| Ao &4 AFH(VaR : 99% A2 FTF= 107|F) (S| i otel



