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-42.20 -
-56.27
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3. AlLIZ| 2% &0l RIS (2ITh £ AcI A3Y) ERTIE)
COPPER FUTURE MAY16 5
LME PRI ALUM FUTR MAR16 0.1
LME PRI ALUM FUTR MAY16 4
LME ZINC FUTURE MAR16 0.2
LME ZINC FUTURE MAY16 4
MINI GOLD FUTURE JUN16 11
MINI SILVER FUT MAY16 5

EHAFH(VaR 1 99% L= +FE,10U7|E)
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2016-03-16
2016-03-15

ol X| ol AZE{ A D (| AT H)

ZHetha  ANRE

A ME S5 0 0 0
Al 77153 ME 0 0 0
A ME sIts4 1,264 0 1,264
A RI5E ME 4,329 0 4,329
9| gelg=x
CLK6-WTI CRUDE FUTURE MAY16
1,264.14
948 11 - S
632.07 [ e el
. 316.04
=
z 0.00
%5 0.00 9.71 19.42 29.13.38.84 48.55 58.26 67.97 77
-316.04
-632.07
94811 -
-1,264.14
74
CON6-BRENT CRUDE FUTR JUL16
1,594.02
1,195.52 -
797.01 -
= 398.51 -
ol
\_‘Lr 0.00
2“ 0.00 10.17 20.34 30.50-40.67 50.84 61.01 71.17 81

68
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ol
<

0.00

-398.51 -

-797.01 -

-1,195.52 -

10.17 20.34 30.5040.67 50.84 61.01

71.17 81

-1,5694.02

742

HOK6—-NY Harb ULSD Fut MAY16

34

671.61

503.71

335.80

167.90 |

0.00

-167.90

-335.80

—503.71

0.30 0.6t 0.91 1.21 1.51 1.82

42

—671.61

1,254.01 -

940.50 -

627.00 -

313.50 el

0.00 !

e

NGK6-NATURAL GAS FUTR MAY16

0.00

-313.50 -

-627.00 -

-940 50 -

0.48 0.96 1.43.191 239 2.87

3.34

3.

82




-940.50 -

-1,254.01
7t
XBK6-GASOLINE RBOB FUT MAY16
808.89
G06.67 g e bt e
404.45
_202.22
=
z 0.00
%5 0.00 0.37 0.73 1.10 1.46 1.83 2.19 2.56 2.92
-202.22
-404.45
-606.67 -
-808.89
74
3. AlLe|29E &l 2= S (= &4l of| A=Y (She|:aiotel
CLK6 WTI| CRUDE FUTURE MAY16 101
CON6 BRENT CRUDE FUTR JUL16 128
HOK6 NY Harb ULSD Fut MAY16 54
NGK6 NATURAL GAS FUTR MAY16 100
XBK6 GASOLINE RBOB FUT MAY16 65
AZo| [ & Aof| A2U(VaR : 99% AR £=F 10Y7| =) (She|:aiotal
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2016-03-16
2016-03-15
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4l

w5 M= 0 0 0
=

FHEHE 4

423.25

282.17

141.08

0.00

-141.08

-282.17

—423.25

—564.33

1,594.99

1,196.24 -

797.50 -

398.75 -

0.00

-398.75 -

BOK6-SOYBEAN OIL FUTR MAY16

.00  8.11 16.23 24.3432.45 40.56 48.68 56.79 64

90
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CK6—CORN FUTURE MAY16

0.00 92.19 184.38 276.567368.75 460.94 553.13 645.31 737

.50
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4l

—797.50 -

-1,196.24 -

-1,594.99 -

246.50

184.87

123.25

61.62

0.00

-61.62

-123.25

-184.87

—246.50

460.39

345.29

230.19

115.10

0.00

-115.10

-230.19

—345.29

—ARN R0

=

CTK6—COTTON NO.2 FUTR MAY16

.00

14.57 29.15 43.7258.29

72.86 87.44 102.01 116.

7t4

KCK6-COFFEE "C" FUTURE MAY16

.00

31.80 63.60 95.40127.20

159.00 190.80 222.60 254.

58
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—460.39

206.51

154.88

103.26

51.63

0.00

-51.63

-103.26

-154.88

—206.51

811.71

608.78

405.85

202.93

0.00

—202.93

—405.85

—608.78

-811.71

7t4

KWK6-KC HRW WHEAT FUTURE(KCB) MAY16

.00 122.25 244.50 366.757489.00 611.25 733.50 855.75 978.
7tA
SBK6-Sugar #11 (WORLD) MAY16
b0 3.86 7.71 11.57.715.42 19.28 23.13 26.99 30

7t4

SK6-SOYBEAN FUTURE MAY16

00

84
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1,243.16

932.37

621.58

31079 S

0.00

0.00 223.94 447.88 671.817895.75 1,119. 1,343. 1,5667. 1,791.

69 63 56 5

(@)

-310.79

—-621.58

—-932.37

-1,243.16

7t4

SMK6-SOYBEAN MEAL FUTR MAY16

557.40

418.05 r

078.70

139,35 e

0.00

0.00 67.88 135.75 203.637271.50 339.38 407.25 475.13 543.

-139.35

—278.70 r

-418.05

—557.40

7424

WK6-WHEAT FUTURE(CBT) MAY16
664.78 -

498.59 -

00



3. AlLiE|2E &9
BOK6
CK6
CTK6
KCK6
KWK6
SBK6
SK6
SMK6
WK6

332.39 -

166.20 -

0.00 !

0.00 119.69 239.38 359.067478.75 598.44 718.13 837.81 957.50
-166.20 -

744

T=HFZ (2| Ao MY
SOYBEAN OIL FUTR MAY16
CORN FUTURE MAY16
COTTON NO.2 FUTR MAY16
COFFEE "C" FUTURE MAY16
KC HRW WHEAT FUTURE(KCB) MAY16
Sugar #11 (WORLD) MAY16
SOYBEAN FUTURE MAY16
SOYBEAN MEAL FUTR MAY16
WHEAT FUTURE(CBT) MAY16

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



