Rl

ne me

2015-12-18
2015-12-17

N o

M

7l o &
Al NS 22 0 0 0 &2
A A= 22 10 0 10 &

RN BRI ES

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

ZHS(Z|H & A of &=)
_ o ir
= T ar



Rl

ne me

2015-12-18
2015-12-17

N o

M

(chel:uyprel)
al
e 1A 84 0 0 0 F
= 158 84 0 175 175 Fh

KR4201L12507-2016-01 £250

175.00
131.25 F
87.50
4375 ¢
=
z 0.00
%5 0.00 62.50 125.00 187.50 250.00~312.50 375.00 437.50 500.00
-43.75
-87.50
131,25 b N
-175.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4201L125 2016-01 2250 45
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 6 6 6 6 6 6 5
-5.33% 6 6 5 5 5 5 5
-2.67% 5 5 5 4 4 3 2
0% 3 2 1 0 -1 -2 -3
2.67% -6 -7 -8 -9 -10 -11 -13
5.33% -22 -23 -23 -24 -25 -26 -27

8.00% —43 —43 —43 —44 -44 -45 -45



of <
od

=
ax|

ok
|



A 2015-12-18
7|=< 2015-12-17

ADEQ|H AR
Aotz

ol w54 M= 0 0 0 &
=

= k5 A

3,272 0 3,272 Uy

KR4101L30006-2016-03 ZAIL[200X| =M=

1,566.50
1,174.88
78325 - S
. 391.63
=
z 0.00
%5 0.00 60.25 120.50 180.757241.00 301.25 361.50 421.75 482.00
-391.63
-783.25
117488 ———- -
-1,566.50
74
KR4111L30005-2016-03 MM MAIIIEME
1,705.82
1,279.37 -
852.91 -
= 426.46 -
ol
Z 0.00
Z’L 0.00 318,25 636,50 954,751,273, 1,591, 1,909, 2,227, 2,546,

—426.46 - 0.00 0.00 0,00 000.00250.00500.00 750.00 000.00



3. AlLiE[ 28 &9 F

e
—8.00%
-5.33%
—-2.67%

0%
2.67%
5.33%
8.00%

7t
-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

4, Tt &E

KR4111L300 2016-03 & MAPHHEM =
7| ZApLHe| S Y

-1,279.37 -

-1,705.82 ~

IxEHE

— o

—25.00%
-127
-85

—42

0

42

85

127

—25.00%
-138
-92

-46

0

46

92

138

(/o & Alofl &-F)
KR4101L300 2016-03 2 AT 200X =41 &

-16.67%
-127
-85

—42

0

42

85

127

-16.67%
-138
-92

—46

0

46

92

138

ArF% (VaR 1 99% A2 5=

71 =
-8.33%
-127
-85
-42
0
42
85
127

-8.33%
-138
-92
—46

0

46

92

138

AHek

7t4

85
127

0%
-138
-92
—46

Z.107|F)

8.33%
127
-85
—42
0
42
85
127

8.33%
-138
-92
—46

46
92
138

16.67%
-127
-85
—42

0

42

85

127

16.67%
-138
-92
—-46

0

46

92

138

25.00%

85
127
138

25.00%
-138
-92
—46

0

46

92

138



Rl

ne me

2015-12-18
2015-12-17

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,567 0 1,567 ZLf

KR4101L30006-2016-03 ZAIL[200X| =M=

1,566.50
1,174.88
78325 - S
. 391.63
=
z 0.00
%5 0.00 60.25 120.50 180.757241.00 301.25 361.50 421.75 482.00
-391.63
-783.25
117488 ———- -
-1,566.50
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L300 2016-03 ZAL|200X|=M= 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
|

@

U7

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



Rl

ne me

2015-12-18
2015-12-17

N o

M

—121 ZEhf
5,784 ZhLf

w54 M= 0
=

kA M

KR4101L30006-2016-03 ZAIL[200X| =M=

5,784.00
4,338.00
2,892.00
1,446.00

= 0.00
ol 0
-1,446.00
-2,892.00

—-4,338.00

—-5,784.00

.00 60.25

120.50 180.75241

.00 301.25 361.50 421.75 482.00

3. AlLIZ|2E £ F=HS(F O &aof &
KR4101L300 2016-03 ZAL|200X| M=

7t4

-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

—25.00%
-469
-313
-156

0
156
313
469

-16.67%

-469
-313
-156
0
156
313
469

7424

29)

7| Z=Xpete] HEd

—8.33% 0%
-469 -469
-313 -313
-156 -156

0 0
156 156
313 313
469 469

8.33%
-469
-313
-156

0
156
313
469

16.67%
-469
-313
-156

0
156
313
469

25.00%
-469
-313
-156

156
313
469






2015-12-18
2015-12-17

N o
>

M
e e

ol w54 M= 0 0 0
=

= 2ol A

VGH6-EUREX EURO STOXX 50 FUTURE MAR16

15,319.10

11,489.32 |

7,659.55

3,829.77

e 0.00

%5 0.00 808.7 1,617. 2,426,73,235. 4,043. 4,852. 5,661. 6,470.
-3,829.77 5 50 25 00 75 50 25 00

7,650, 55 [ e

—11,489.32 [ ===/ oo

-15,319.10
7474

(=] i £Alof| A=) (che|:eq ot

UREX EURO STOXX 50 FUTURE MAR16 1,2

3. Alualey aoTEHs
E

VGHG6

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



2015-12-18
2015-12-17

N o
>

M
e e

ol w54 M= 0 0 0
=

= k5 A

HCZ5-HKG Hang Seng China Enterprises Index Fu

55.18

36.79 a7 L L EE

18.39

L 0.00

%5 0.00 2,416. 4,832. 7,248.79,664. 12,080 14,496 16,912 19,328
-18.39 00 00 00 00 .00 .00 .00 .00

-36.79

—55.18 F - = o

-73.57
7+

XUz5-SGX FTSE CHINA A50 FUTURE CONTRACT DEC15

36.72

27.54

18.36 |

od

==

< 0.00
%5 0.00 2,565. 5,130. 7,695. 10,260~12,825 15,390 17,955 20,520

-9.18 00 00 00 .00 .00 .00 .00 .00




-18.36

—-27.54

-36.72

7424

3. AlLIZ| 28 £ F=HS(F & Ao &=

HCZ5 HKG Hang Seng China Enterprises Index Fu
XUzZ5 SGX FTSE CHINA A50 FUTURE CONTRACT DEC15

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

=
o
o

r

O

~ o
N —

iz
-



Al 2015-12-18
71&d 2015-12-17
Rto|LtlH A (F 4 -THl &) (F)
1. A3y

ol
==
I

<

Al

#ItEd M=
#rt5d M=
#I5d M=
#t5d M=

0 0
0 0 &
0 9,788
0 346 Z

HCZ5-HKG Hang Seng China Enterprises Index FU

9,787.62

7,340.72

4,893.81

2,446.91 r

0.00

0.00 2,416. 4,832.

-2,446.91 | 00 00

—4,893.81 F----m oo

~7,380.72 |-

-9,787.62

7,248.79,664
00 00

. 12,080 14,496 16,912 19
.00 .00 .00

.q

328

7t

MHCZ5-HKG MINI HANG SENG CHINA H-SHR IDX FUT D

345.58

259.19 -

172.79 -

86.40 -

0.00

0.00 2,416. 4,832. 7,248.79,664. 12,080 14,496 16,912 19,328



ol
<

0.00 2,416. 4,832. 7,248.79,664. 12,080 14,496 16,912 19,328

-86.40 - 00 00 00 00 .00 .00 .00 .00
-172.79 -
-259.19 -
-345.58
71
3. AlLi2| 28 £l PxH S (2| A Ao 4 FY) EERTEE)
HCZ5 HKG Hang Seng China Enterprises Index FU 783
MHCZ5 HKG MINI HANG SENG CHINA H-SHR IDX FUT D 28
4. apALES| F|Of &4 AFH(VaR : 99% A FTF,107|F) (SH-eHokel

oo
w
O —



SAY 2015-12-18
7|=¢l 2015-12-17
SMART &AM -MSCIM &l =5 H AKX
Hl 2kl
(CHS|eHTEl)
7{ 2l CH A i
M x| A 2f 0 0 0 &2
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 1,241
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) (THe| e okel)
931

10

| 29 ol o{2{=Z0| U WEXT} ALZE=HUS

e
i
L]
|>
1y
18

Ei



=
e e

2015-12-18
2015-12-17

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 18
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])
42

10

| 29 ol o{2{=Z0| U WEXT} ALZE=HUS

e
i
L]
|>
1y
18

Ei



& CSI5004H%f

[
£

<
=
i

SA 2015-12-18
712 2015-12-17
SMARTS=E2ESAa
Heorao
EE
e x| % ~gt
= x| % ~gt

CAHEIRE £ F=HS(F M &A=
SWCSI50000 41 2FCSI5000| 24 S12081
SWCSI50000 41 2+CSI5000|2HS12082

=

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

8,353 Zte|



Rl

ne me

2015-12-18
2015-12-17

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,808 0 1,808 ZfLy

KR4101L30006-2016-03 ZAIL[200X| =M=

1,807.50
1,355.63
03.7 S
. 451.88
=
z 0.00
%5 0.00 60.25 120.50 180.757241.00 301.25 361.50 421.75 482.00
-451.88
-903.75
-1,35%63 -~
-1,807.50
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L300 2016-03 ZAL|200X|=M= 147
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -147 -147 -147 -147 -147 -147 -147
-5.33% -98 -98 -98 -98 -98 -98 -98
-2.67% -49 -49 -49 -49 -49 -49 -49
0% 0 0 0 0 0 0 0
2.67% 49 49 49 49 49 49 49
5.33% 98 98 98 98 98 98 98

8.00% 147 147 147 147 147 147 147



ke
ol
=i

ok
|



Rl

N o
ne me

M

2015-12-18
2015-12-17

ol
==
I

<

od

==

ol
4l

4517

30.11

15.06

0.00

A A wd

M= RIt53A 0 0 0
75 A M= 0 0 0
b=y 5 A 17 0 17
75 A M= 480 190 291

HGH6-COPPER FUTURE MAR16

0.00 51.79 103.58 155.36-207.15 258.94 310.73 362.51 414.30

-15.06

-30.11

—45.17

—-60.23

0.00

7+

LAF6-LME PRI ALUM FUTR JAN16

.00 371.00 742.00 1,113. 1,484. 1,855. 2,226. 2,597. 2,968.

00 00 00 00 00 00




ol
<

-1.00

7124

LAH6-LME PRI ALUM FUTR MAR16

43.70

32.77

21.85

10.92

0.00

0.00 371.50 743.00 1,114.71,486. 1,857. 2,229. 2,600. 2,972.
-10.92 - 50 00 50 00 50 00
-21.85
-32.77 r
-43.70

7424

LXF6-LME ZINC FUTURE JAN16

0.00

0.00 377.50 755.00 1,132.
50

1,510.
00

1,887. 2,265. 2,642. 3,020.
50 00 50 00



-1.00

44.70

33.52

22.35

11.17

0.00

-11.17

—22.35

-33.52

-44.70

161.15

120.86

80.57

40.29

0.00

0.00 269.20 538.40 807.6071,076. 1,346. 1,615. 1,884. 2,1

—-40.29

—-80.57

-120.86

-161.15

7424

LXH6-LME ZINC FUTURE MAR16

.00 380.00 760.00 1,140.-1,520. 1,900. 2,280. 2,660. 3,040.
- 00 00 00 00 00 00

7424

XGG6-MINI GOLD FUTURE FEB16

- 80 00 20 40 6

o

7t



16.58

12.44

8.29

0.00

-4.15

-8.29

-12.44

-16.58

CALEIRE &Y
HGH6
LAF6
LAHG
LXF6
LXH6
XGG6
YSHG6

2z

YSH6-MINI SILVER FUT MAR16

7.13 10.69714.25

21.38 24.94 28.50

7t4

S (2th & Aol A F)
COPPER FUTURE MAR16
LME PRI ALUM FUTR JAN16
LME PRI ALUM FUTR MAR16
LME ZINC FUTURE JAN16
LME ZINC FUTURE MAR16
MINI GOLD FUTURE FEB16
MINI SILVER FUT MAR16

EMAFH(VaR 1 99% L= F+FE, 10UV E)

m
£

-

1E
o
o

2
- WA = whs o

—

N [0



241 2015-12-18
7|12 2015-12-17

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

ol w54 M= 0 0 0
=

= 2ol A

CLH6-WTI CRUDE FUTURE MAR16

w

o

©

(00)

o>
T

e 0.00

%5 0.00 9.48 18.95 28.4337.90 47.38 56.85 66.33 75.80
—300.86

—601.72 f--mmm oo

—902.57 -

-1,203.43
7474

COH6-BRENT CRUDE FUTR MAR16

1,013.38
760.04 -
506.69 -

253.35 -

od
\_]Lr 0.00
%J 0.00 9.50 19.00 28.49737.99 47.49 56.99 66.48 75,98

-253.35 -




od
=S
I

ol
4l

—506.69

—760.04

-1,013.38

=

HOHG6-NY Harb ULSD Fut MAR16

526.09

394.57

263.04

131.52 |

0.00

-131.52 |-

—263.04

0.30

0.59

0.89

1.18

1.48

1.77

2.07

2.

304,57 e

36

-526.09

1,191.43

893.58

595.72

297.86

0.00

0.

—297.86

-595.72

—-893.58

—1101 42

NGH6-NATURAL GAS FUTR MAR16

7t4

00

0.49

0.98

1.46

1.95

2.44

2.93

3.41

3.

90




-1,191.43 ~

7t4

XBH6-GASOLINE RBOB FUT MAR16

£AoAFFH(VaR : 99% A2 == 10U 7| F)

313.48
23511 |
156.74 |
7837 ¢
5
T 000
A 0.00 0.64 0.95.1.27 2.54
~78.37 |
56,74 mmmmmm e
23511 |
~313.48
7t
3. AlLIEI 2 &0 T S (20 £ Alof At oY) (erel:eyarel)
CLH6 WTI CRUDE FUTURE MAR16 96
COH6 BRENT CRUDE FUTR MAR16 81
HOH6 NY Harb ULSD Fut MAR16 42
NGH6 NATURAL GAS FUTR MAR16 95
XBH6 GASOLINE RBOB FUT MAR16 25



N o
>
ne me

M

2015-12-18
2015-12-17

od

==

o
4

w5 M= 0 0 0
=

FEHE 4

421.07

280.71

140.36

0.00

-140.36

—-280.71

—421.07

—561.42

1,075.77
806.83 -
537.88 -
268.94 -

0.00

0.00 92.44 184.88 277.317369.75 462.19 554.63 647.06 739.
-268.94 -

BOH6-SOYBEAN OIL FUTR MAR16

.00 7.65 15.30 22.9530.60 38.25 45.90 53.55 61

20

7424

CH6-CORN FUTURE MAR16

50



<

od
=S
I

ol
4l

-537.88 -

-806.83 -

-1,075.77 ~

7424

CTH6-COTTON NO.2 FUTR MAR16

441.59

331.20

220.80 r

110.40

0.00

-110.40

—220.80

-331.20 -

15.81 31.63 47.44.63.25 79.06 94.88 110.69 126.

—441.59

7474

KCH6-COFFEE "C" FUTURE MAR16

416.36

312.27

208.18

104.09 |

0.00

-104.09 r

-208.18 -

-312.27

29.81 59.63 89.44.7119.25 149.06 178.88 208.69 238.

—A1R R

50

50



od
=S
I

ol
4l

-416.36

307.90

230.93

153.95

76.98

0.00

-76.98

-153.95

—230.93

—-307.90

968.76

726.57

484.38

242.19

0.00

—242.19

—484.38

—726.57

—968.76

7t4

KWH6-KC HRW WHEAT FUTURE(KCB) MAR16

.00 120.25 240.50 360.757481.00 601.25 721.50 841.75 962.
7t
SBH6-Sugar #11 (WORLD) MAR16
PO 365 7.30 10.94-14.59 18.24 21.89 2553 29

7t4

SH6-SOYBEAN FUTURE MAR16

00



R N ™ R R N e L T Y

1,269.13

951.85

634.56

317.28 |

0.00

0.00 215.81 431.63 647.44-863.25 1,079. 1,294. 1,510. 1,726.

-317.28 - 06 88 69 5

(@)

—-634.56 -

—951.85

-1,269.13

7t4

SMH6-SOYBEAN MEAL FUTR MAR16

607.37

455.53

303.69

151,84 e

0.00

0.00 67.95 135.90 203.857271.80 339.75 407.70 475.65 543.

-151.84

-303.69

—455.53

—-607.37

7424

WH6-WHEAT FUTURE(CBT) MAR16

60



379.67 -

_189.84 -
=
z 0.00
%5 0.00 120.88 241.75 362.637483.50 604.38 725.25 846.13 967.00
-189.84 -
-37967 -
—560.51 i
-759.34 <
714
3. AlLe|2YE &l 2= S (= &4l of| A=Y (She|:aHatel)
BOH6 SOYBEAN OIL FUTR MAR16 45
CH6 CORN FUTURE MAR16 86
CTH®6 COTTON NO.2 FUTR MAR16 35
KCH6 COFFEE "C" FUTURE MAR16 33
KWH®6 KC HRW WHEAT FUTURE(KCB) MAR16 25
SBH6 Sugar #11 (WORLD) MAR16 78
SH6 SOYBEAN FUTURE MAR16 102
SMH6 SOYBEAN MEAL FUTR MAR16 49
WH6 WHEAT FUTURE(CBT) MAR16 61
4. ot ALES| Ao &4 AFH(VaR : 99% A2 FF= 107|F) (che|:eiotel



