Rl

ne me

2015-11-30
2015-11-27

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

2015-11-30
2015-11-27

N o

M

(cHel et ohel)
a1
e Y 0 0 0 ZH
= fIt53 &M 0 408 ~408 EhU

KR4201KC2556-2015-12 &255

408.00
306.00
204.00 -
_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
-806.00 N
-408.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4201KC2E£2015-12 £255 109
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4 4 4 4 4 4 4
-5.33% 4 4 4 4 4 4 4
-2.67% 4 4 4 4 3 3 3
0% 2 2 1 0 -1 -2 -3
2.67% -14 -15 -17 -18 -20 -21 -23
5.33% -56 -56 -57 -58 -59 -59 -60

8.00% -108 -108 -108 -108 -109 -109 -109



-9
ofl ©
. ~—
od
==
o

ok
|



Al 2015-11-30
7|1Z2d 2015-11-27

ADLEQIH AR
H ok

od
ol

4l

FEHE 4

749.10

499.40

249.70

0.00

—249.70

—499.40

-749.10

—-998.80

1,788.90

.00 62.43 124.85 187.287249.70 312.13 374.55 436.98 499

Z1ef ol &

w5 M= 0 0 0 &
=

2,788 0 2,788 &Ly

KR4101KC0007-2015-12 X[F=M =

7474

KR4111KC0005-2015-12 M MAIHEM =

1,341.68 -

894.45 -

447.23 -

0.00

.40

0.00 338,75667,50 1,001,1,335, 1,668, 2,002, 2,336, 2,670,
—447 .23 - 0.00 0.00 250700 000.00 750.00 500.00 250.00 000.00



3.

7t

7t

4,

AlLfz|2E o3

|

—

-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 &=

—-894.45 -

-1,341.68 -

-1,788.90 -

IxEHE

— o

(Zl £Ao&Z

KR4101KC0C2015-12 X|=M =

KR4111KC0C2015-12

—25.00%
—-80

-53

-27

0

27

53

80

—25.00%
-142
-95

-47

0

47

95

142

-16.67%
-80

-53

-27

0

27

53

80

AFM X

Ao -

-16.67%
-142
-95

-47

0

47

95

142

=)

7| E=Xppe HEd

-8.33%
-80
—53
=27

0
27
53
80

7424

0%
-80
—-53
=27

0
27
53
80

AHEM =

7| Z=Xppke] HEY

-8.33%
~142
-95
—47

0

47

95

142

ArF% (VaR 1 99% A2 5=

0%
-142
-95
—47

Z.107|F)

8.33%
-80
-53
=27

0
27
53
80

8.33%
-142
-95
-47

47
95
142

16.67%
-80
—-53
=27

0
27
53
80

16.67%
-142
-95
-47

0

47

95

142

80
142

25.00%
-142
-95
-47

0

47

95

142



Rl

ne me

2015-11-30
2015-11-27

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,623 0 1,623 Zy

KR4101KC0007-2015-12 X[F=M =

1,623.05
1,217.29 +
811.53
. 405.76
=
z 0.00
%5 0.00 62.43 124.85 187.287249.70 312.13 374.55 436.98 499.40
-405.76
81153 -
121729 -
-1,623.05
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101KC0C2015-12 X|F+=ME 130
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -130 -130 -130 -130 -130 -130 -130
-5.33% -86 -86 -86 -86 -86 -86 -86
-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% 86 86 86 86 86 86 86

8.00% 130 130 130 130 130 130 130



o O
od

=
ax|

ok
|



Rl

ne me

2015-11-30
2015-11-27

N o

M

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

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 5,369 0 5,369 ZHLy

5,368.55
4,026.41
2,684.28
1,342.14

= 0.00
ol 0
-1,342.14
-2,684.28

—-4,026.41

—5,368.55

.00

KR4101KC0007-2015-12 X| =

AI:I

62.43

124.85 187.287249.70 312.13 374.55 436.98 499.

40

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

7t

-8.00%
-5.33%
—-2.67%
0%

2.67%
5.33%
8.00%

—25.00%
-428
-286
-143

0
143
286
428

-16.67%

-428
-286
-143
0
143
286
428

ME

o)

7t

Wz
/3

7| Z=Xpete] HEd

—8.33%
-428
-286
-143

0
143
286
428

0%
—428
—286
-143

0
143
286
428

8.33%
—428
-286
-143

0
143
286
428

16.67%
—428
—286
-143

0
143
286
428

25.00%
—428
-286
-143

143
286
428



= o
U )
od
|
o

ok
|



Rl

ne me

2015-11-30
2015-11-27

N o

M

ol w54 M= 0 0 0
=

= 2ol A

VGZ5-EUREX EURO STOXX 50 FUTURE DEC15

17,649.54

13,237.15 |

8,824.77 r

4,412.38

e 0.00

QU 0.00 874.0 1,748. 2,622,73,496. 4,370. 5,244. 6,118. 6,992.
—4.412.38 0 00 000 00 00 00 00 QO

~8,824.77 |-

—18,287.15 ==l

-17,649.54
7t

(=] i £Alof| A=) (el el ote)
1

UREX EURO STOXX 50 FUTURE DEC15 1,4

= 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



N o
>
ne me

M

2015-11-30
2015-11-27

w5 M= 0 0 0
=

FEHE 4

XUz5-SGX FTSE CHINA A50 FUTURE CONTRACT DEC15

49.41
37.06
DAT1 b o N -
_12.35
=
Z  0.00
%5 0.00 2,619. 5,238. 7,858. 10,477~13,096 15,716 18,335 20,955
—12 35 38 75 13 .50 88 25 63 .00
-24.71
—87.06 F--—-- U
-49.41
7+
3. ALY oM S (F &AM o AFNH) (SHe|:aHatel)
XUZzZ5 SGX FTSE CHINA A50 FUTURE CONTRACT DEC15 4
4, TP ARZ Ol F| O &AIKAFF Y (VaR : 99%AE| =107 &) (She|:aHatel)



N o
>
ne me

M

2015-11-30
2015-11-27

ol
==
I

<

Al

SIS ME 0 0 0
77153 ME 0 0 0 2y
SIS ME 9,178 0 9,178
77153 ME 264 0 264
o7z
HCZ5-HKG Hang Seng China Enterprises Index FU
9,178.15
6,88361 " S
458907 S
2,294.54
0.00
0.00 2,466. 4,932. 7,398.79,865. 12,331 14,797 17,263 19,730
-2.294.54 25 50 75 00 .25 .50 .75 .00
-4,589.07
-6,88361 -~ """
-9,178.15
7tA
MHCZ5-HKG MINI HANG SENG CHINA H-SHR IDX FUT D
264.40
198.30 -
132.20 -
66.10 -
0.00

0.00 2,466. 4,932. 7,398.79,865. 12,331 14,797 17,263 19,730



ol
<

0.00 2,466. 4,932. 7,398.79,865. 12,331 14,797 17,263 19,730

-66.10 - 25 50 75 00 .25 .50 .75 .00
-132.20 -
-198.30 -
-264.40
71
3. AlLlEl 2 £ PxH S (A &M AFY) EERTEE)
HCZ5 HKG Hang Seng China Enterprises Index FU 734
MHCZ5 HKG MINI HANG SENG CHINA H-SHR IDX FUT D 21
4. apALES| F|Of &4 AFH(VaR : 99% A FTF,107|F) (SH-eHokel

~
~
w —



SAY 2015-11-30
7|=¢l 2015-11-27
SMARTE&ME -MSCIM &l = S H AFEHX|
Hl 2kl
(CHS|eHTEl)
7{ 2H CH AF Il
A WNES A2t 0 0 0 Ze
A INES A2t 15,791 0 15,791 &<
QE7[A|” el &Ql3=
AL 2E o xH S (2 o & Ao AF Y (THe]-Hiakel)
SWMXWOO0O0( Al sFMXWO B[2lfS1120 1,266

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)
940
ot 2|23 Belol 2 £Hol 0f2 20| U BRI AR US



Rl

ne me

2015-11-30
2015-11-27

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 1
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])
2

|0

| 2% ol o{2{=Z0| A HEXT} ALEEHUS

e
i
L]
|>
1
18

B



& CSI5004H%f

[
£

<
=
i

Al 2015-11-30
7|1Z2d 2015-11-27
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

2015-11-30
2015-11-27

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,623 0 1,623 Zy

KR4101KC0007-2015-12 X[F=M =

1,623.05
1,217.29 +
811.53
. 405.76
=
z 0.00
%5 0.00 62.43 124.85 187.287249.70 312.13 374.55 436.98 499.40
-405.76
81153 -
121729 -
-1,623.05
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101KC0C2015-12 X|F+=ME 130
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -130 -130 -130 -130 -130 -130 -130
-5.33% -86 -86 -86 -86 -86 -86 -86
-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% 86 86 86 86 86 86 86

8.00% 130 130 130 130 130 130 130



o O
od

=
ax|

ok
|



2015-11-30
2015-11-27

N o
>

M
e e

A A wd

ol M= w5 0 0 0
Ry 75 M= 0 0 0
A M= wItEH 16 0 16
Al wItEd ME 397 99 298

HGH6-COPPER FUTURE MAR16

59.65
A4 T4 - A
2983 -
1491
=
Z  0.00
%5 0.00 51.23 102.45 153.68-204.90 256.13 307.35 358.58 409.80
-14.91
-29.83
A4 T4 b
-59.65
7+
LAF6-LME PRI ALUM FUTR JAN16
40.65
30.49 +
20.33 +
1016 |
ol
Z  0.00
245 0.00 376.50 753.00 1,129.71,506. 1,882. 2,259. 2,635. 3,012.




ol

4l

0.00 376.50 753.00 1,129.-1,506. 1,882. 2,259. 2,635. 3,012.
-10.16 - 50 00 50 00 50 00
-20.33
-30.49
-40.65

7124

LXF6-LME ZINC FUTURE JAN16

37.96
28.47 1
18.98 |
9.49 r
0.00

0.00 400.00 800.00 1,200.-1,600. 2,000. 2,400. 2,800. 3,200.
-9.49 - 00 00 00 00 00 00

-18.98

—28.47

-37.96
e

XGG6-MINI GOLD FUTURE FEB16

0.00 !

0.00 267.43 534.85 802.2871,069. 1,337. 1,604. 1,871. 2,139.
-40.03 - 70 13 55 98 40




-120.08 -

-160.11

7424

YSH6—-MINI SILVER FUT MAR16

16.50

12,37 |

8.25

L 0.00

o 0.00 3.55 7.09 10.64.14.18

-412 |

-8.25

-12.37

-16.50

17.73 21.27 24.82 28

7424

3. AlLIZ| 28 £ F=HS(F M &Ao &=

HGH6 COPPER FUTURE MAR16
LAF6 LME PRI ALUM FUTR JAN16
LXF6 LME ZINC FUTURE JAN16
XGG6 MINI GOLD FUTURE FEB16
YSH6 MINI SILVER FUT MAR16

4, ot A-Eo| &M AFU(VaR : 99%4 2| 5+F,1027| &)

36

o [0

- W W W o —



241 2015-11-30
7|12 2015-11-27

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

ol w54 M= 0 0 0
=

= 2ol A

CLF6-WTI CRUDE FUTURE JAN16

w

w

N

O

(@]
T

e 0.00

%5 0.00 10.76 21.52 32.28°43.04 53.80 64.56 75.32 86.08
—-332.96

~665.93 [ m

—998.89 -y

-1,331.85
7}2

COH6-BRENT CRUDE FUTR MAR16

1,2562.18
939.13 -
626.09 -

313.04 -

od
\_]Lr 0.00
%J 0.00 11.70 23.40 35.09746.79 58.49 70.19 81.88 93.58

-313.04 -




<

od
=S
I

ol
4l

-626.09 -

-939.13 -

-1,252.18 ~

=

HOF6-NY Harb ULSD Fut JAN16

616.97

462.72

308.48

154.24 -

0.00

-154.24

—308.48 - ]

—462.72 |-

0.36 0.72 1.07-1.43 1.79

2.15

2.50

2.

86

-616.97

7t4

NGF6-NATURAL GAS FUTR JAN16

1,368.42

1,026.31

684.21

342.10 r

0.00

0.00

-342.10

-684.21

-1,026.31

0.58 1.15 1.73.72.30 2.88

3.45

4.03

4.

60

—1 RRKR 12



3. ALt

od
=S
I

ol
4l

A
24 £9

CLF6
COH®6
HOF6
NGF6
XBF6

-1,368.42

717.21

XBF6—-GASOLINE RBOB FUT JAN16

7t4

537.91 ¢

358.60

179.30

0.00

-179.30

-358.60

—537.91

-717.21

0.34 0.68 1.01

1.35

1.69

2.03

2.36

2.70

S ELECNESSIPUE L)

(=2 = |

WTI CRUDE FUTURE JAN16
BRENT CRUDE FUTR MAR16
NY Harb ULSD Fut JAN16

NATURAL GAS FUTR JAN16
GASOLINE RBOB FUT JAN16

£AoAFFM(VaR : 99% A2 = 10U 7| F)



2015-11-30
2015-11-27

N o
>

M
e e

ol w54 M= 0 0 0
=

= 2ol A

BOF6-SOYBEAN OIL FUTR JAN16

452.09 r

301,30 [

150.70

e 0.00

%5 0.00 7.30 14.61 21.91.729.21 36.51 43.82 51.12 58,42
-150.70

-301.39 |

—452.09 f-mm o

-602.78

7t

CH6-CORN FUTURE MAR16

1,149.51
862.13 -
574.75 -

287.38 -

od
§E 0.00
%J 0.00 93.19 186.38 279.567372.75 465.94 559.13 652.31 745.50

-287.38 -




<

od
=S
I

ol
4l

—-574.75 -

-862.13 -

-1,149.51 ~

7t4

CTH6-COTTON NO.2 FUTR MAR16

478.45

358.84

239.23

119.61

0.00

-119.61 |-

-239.23 -

-358.84

15.82 31.64 47.4663.28 79.10 94.92 110.74 126.

—478.45

7t4

KCH6-COFFEE "C" FUTURE MAR16

438.13

328.60

219.07

109.53 |

0.00

-109.53

-219.07 r

-328.60

31.39 62.78 94.16125.55 156.94 188.33 219.71 251

—A2R 11

56

.10



od
=S
I

ol
4l

-438.13 ~

302.16

7t4

KWH6-KC HRW WHEAT FUTURE(KCB) MAR16

226.62

151.08

75.54

0.00
0.00
—75.54

—151.08 frmmmmmmmm

—226.62

118.00 236.00 354.007472.00 590.00 708.00 826.00 944.

-302.16

986.05

742

SBH6-Sugar #11 (WORLD) MAR16

739.54

493.03

246.51

0.00

0.00

—246.51

—493.03

—739.54

3.73

7.46 111871491 18.64 22.37 26.09 29

—986.05

7t4

SF6-SOYBEAN FUTURE JAN16

00

82



R = T R S A VR Y

1,304.72

978.54

652.36

306.18 |

0.00

0.00 218.81 437.63 656.44-875.25 1,094. 1,312. 1,5631. 1,750.

-326.18 - 06 88 69 5

(@)

—-652.36 -

-978.54

-1,304.72

e

SMF6-SOYBEAN MEAL FUTR JAN16

621.13

465.85
310.57
%28 oo

0.00

0.00 71.38 142.75 214.137285.50 356.88 428.25 499.63 571
-155.28

-310.57
-465.85
-621.13
7424
WH6-WHEAT FUTURE(CBT) MAR16
766.07 -

574.55 -

.00



191,52 -
=
z 0.00
%5 0.00 121.88 243.75 365.637487.50 609.38 731.25 853.13 975.00
-191.52 -
-383.04 -
—57455 ——---
-766.07 <
714
3. AlLe|2YE &l 2= S (= &4l of| A=Y (She|:aHatel)
BOF6 SOYBEAN OIL FUTR JAN16 48
CH6 CORN FUTURE MAR16 92
CTH®6 COTTON NO.2 FUTR MAR16 38
KCH6 COFFEE "C" FUTURE MAR16 3D
KWH®6 KC HRW WHEAT FUTURE(KCB) MAR16 24
SBH6 Sugar #11 (WORLD) MAR16 79
SF6 SOYBEAN FUTURE JAN16 104
SMF6 SOYBEAN MEAL FUTR JAN16 50
WH6 WHEAT FUTURE(CBT) MAR16 61
4. ot ALES| Ao &4 AFH(VaR : 99% A2 FF= 107|F) (She|:adatel)



