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HGK6
LAHG
LAK6
LXH6
LXK6
XGM6
YSK6

YSK6-MINI SILVER FUT MAY16

55.33

41.50

27.67

13.83

0.00

0.00 3.82 7.63 11.45715.26

19.08 22.89 26.71 30,52

7474

TEHS(F &M H4TY)

COPPER FUTURE MAY16
LME PRI ALUM FUTR MAR16
LME PRI ALUM FUTR MAY16
LME ZINC FUTURE MAR16
LME ZINC FUTURE MAY16
MINI GOLD FUTURE JUN16
MINI SILVER FUT MAY16

EHAFH(VaR 1 99% L= F+FE, 107 E)
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2016-03-16

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

<
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Aechat AR

e R34 0
Rtz Mg 0
Mg R34 1,240

753 M= 4,298

0.00

0.

-310.09

-620.18

-930.27

-1,240.36

1,562.91

1,172.18

781.45

390.73

0.00

0.

o O O O

CLK6-WTI CRUDE FUTURE MAY16

00 9.52 19.04 28.56°38.08 47.60 57.12 66.64 76

7424

CON6-BRENT CRUDE FUTR JUL16

00 9.97 19.94 29.91.739.88 49.85 59.82 69.79 79

76



ol
<

0.00

-390.73 -

-781.45 -

-1,172.18 -

9.97 19.94 29.91,739.88 49.85 59.82 69.79 79

-1,562.91

742

HOK6—-NY Harb ULSD Fut MAY16

76

661.35

496.01 r

330.67

165.34 |

0.00

-165.34

-330.67 -

—496.01

0.30 0.60 089119 149 179 2.08 2.

38

—661.35

1,273.63 -

955.23 -

0.00 !

e

NGK6-NATURAL GAS FUTR MAY16

0.00
-318.41 -

0.49 0.98 1.46,7195 244 293 3.41 3.

90




-955.23 -

-1,273.63

7424

XBK6—-GASOLINE RBOB FUT MAY16

800.25

600.19

400.13

200.06

Z 0.00

—200.06

—400.13

—600.19

—-800.25

CLK6
CON6
HOK6
NGK6
XBK6

.00

0.36

0.72

1.08

1.44

1.80

2.16

2.52

2.88

O A0 TEM S (2 ) &M ATY
WTI CRUDE FUTURE MAY16
BRENT CRUDE FUTR JUL16
NY Harb ULSD Fut MAY16
NATURAL GAS FUTR MAY16
GASOLINE RBOB FUT MAY16

7424
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BOK6-SOYBEAN OIL FUTR MAY16

565.07
423.80
28254 F-----mmm e
14127
=
z 0.00
%5 0.00 8.12 16.25 24.37.-32.49 40.61 48.74 56.86 64,98
-141.27
-282.54
—423.80 -
-565.07
74
CK6—CORN FUTURE MAY16
1,593.99
1,195.49 -
796.99 -
. 398.50 -
ol
z 0.00
Z’L 0.00 92.13 184.25 276.387368.50 460.63 552.75 644.88 737.00
-398.50 -




od
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-1,195.49 -

-1,693.99 -

246.28

184.71

123.14

61.57

0.00

-61.57

-123.14

-184.71

—246.28

45517

341.38

227.58

113.79

0.00

-113.79

—227.58

—-341.38

—ANRR 17

=

CTK6—COTTON NO.2 FUTR MAY16

14.56 29.12 43.68.58.24

72.80 87.36 101.92 116.

7t4

KCK6-COFFEE "C" FUTURE MAY16

.00

31.43 62.85 94.28-125.70

157.13 188.55 219.98 251

48

.40



od
=S
I

ol
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45517 =
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KWK6-KC HRW WHEAT FUTURE(KCB) MAY16

206.58

154.94 |

103.29

51.65

0.00

0.00 122.25 244.50 366.757489.00 611.25 733.50 855.75 978.

-51.65

-103.29 -

-154.94 -

-206.58
742

SBK6-Sugar #11 (WORLD) MAY16

807.04

605.28

403.52

201.76

0.00

0.00 3.83 7.66 11.49715.32 19.15 22.98 26.81
-201.76 -

-403.52

—605.28

30

-807.04
7424

SK6-SOYBEAN FUTURE MAY16

00

64



N Y I B R R A N IR

1,238.12

928.59

619.06

309.58 S

0.00

0.00 223.00 446.00 669.007892.00 1,115. 1,338. 1,561. 1,784.

-309.53 00 00 00 0

(@)

-619.06 -

-928.59

-1,238.12

7t4

SMK6-SOYBEAN MEAL FUTR MAY16

550.76

413.07

275.38

137.60

0.00

0.00 67.05 134.10 201.157268.20 335.25 402.30 469.35 536.

-137.69 -

—275.38

-413.07

-550.76

7424

WK6-WHEAT FUTURE(CBT) MAY16
662.82 -

49712 -

40



0.00 !

0.00 119.31 238.63 357.947477.25 596.56 715.88 835.19 954.50
-165.71 -

-331.41 -

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

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
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