Rl

ne me

2016-03-28
2016-03-25

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



Al 2016-03-28
7|2 2016-03-25

ADLEQIH AR
H et

od

==

o
4

k5 A

367.58

245.05

122.53

0.00

-122.53

—245.05

—-367.58

—490.10

2,414.17

.00 61.26 122.53 183.797245.05 306.31 367.58 428.84 490

Z1ef ol &

w5 M= 0 0 0 &
=

2,904 0 2,904 Zuy

KR4101L60003-2016-06 X|FM=

7t

KR4111L40004-2016-04 AMFMAIIEME

1,810.63 -

1,207.09 -

603.54 -

0.00

.10

0.00 322,75 645,50 968,251,291, 1,613, 1,936, 2,259, 2,582,
~603.54 - 0.00 0.00 0.00 000.00 750.00 500.00 250.00 000.00



3. AlLiE[ 28 &9 F

KR4101L600 2016-06 X|+=M =

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

-1,207.09 -

-1,810.63 -

-2,41417 ~

IxEHE

— o

—25.00%
-39

—26

-13

0

13

26

39

(Zl £Ao&Z

-16.67%
-39

—26

-13

0

13

26

39

=)

7| E=Xppe HEd

-8.33%
-39
-26
-13

0
13
26
39

7424

0%
-39
-26
-13

0
13
26
39

KR4111L400 2016-04 MAEMAPHEM =

—25.00%
-193
-128

—64

-16.67%
-193
-128

-64
0
64
128
193

7| Z=Xppke] HEY

-8.33%
-193
-128

-64
0
64
128
193

ArF% (VaR 1 99% A2 5=

0%
-193
-128

—-64

Z.107|F)

8.33%
-39
—26
-13

13
26
39

8.33%
-193
-128

-64

64
128
193

16.67%
-39
-26
-13

0
13
26
39

16.67%
-193
-128

—-64
0
64
128
193

193

25.00%
-193
-128

-64
0
64
128
193



Rl

ne me

2016-03-28
2016-03-25

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,593 0 1,593 Zy

KR4101L60003-2016-06 X|FM=

1,592.83
1,194.62 -
796,41 F--—--—---- e S
. 398.21
=
z 0.00
%5 0.00 61.26 122.53 183.797245.05 306.31 367.58 428.84 490.10
-398.21
-796.41
119462 ———- -
-1,592.83
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L600 2016-06 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



-~ ®™
ofl ©
. ~—
od
==
o

ok
|



Rl

ne me

2016-03-28
2016-03-25

N o

M

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

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 7,229 0 7,229 Eu

7,228.98
5,421.73
3,614.49
1,807.24

= 0.00
ol 0
-1,807.24
-3,614.49

—-5,421.73

—7,228.98

.00

KR4101L60003-2016-06 X|=%

AI:I

61.26

122.53 183.797245.05 306.31 367.58 428.84 490.

10

3. AILIE| 28 £ xS (F&dods
KR4101L600 2016-06 X|==

7t4

-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

—25.00%
-575
-384
-192

0
192
384
575

-16.67%

-575
-384
-192
0
192
384
575

ME

o)

7t

Wz
/3

7| Z=Xpete] HEd

—8.33%
-575
-384
-192

0
192
384
575

0%
-575
-384
-192

0
192
384
575

8.33%
-575
-384
-192

0
192
384
575

16.67%
-575
-384
-192

0
192
384
575

25.00%
-575
-384
-192

192
384
575






N o
>
ne me

M

2016-03-28
2016-03-25

ol
ol
4l

101.96

67.98 e e

33.99

0.00

w5 M= 0 0 0
=

FEHE 4

HCH6-H-SHARES IDX FUT Mar16

0.00 2,149. 4,299. 6,448. 8,598.10,747 12,897 15,046 17,196

-33.99

—67.98

-101.96

-135.95

88.23

66.17

4412

22.06

0.00

-22.06

- 50 00 50 00 80 .00 .50 .00

7+

NIM6-NIKKEI 225 (SGX) JUN16

.00 4,180. 8,360. 12,540 16,720~20,900 25,080 29,260 33,440

00 00 .00 .00 .00 .00 .00 .00




od
=S
I

ol
4l

—-44.12

—66.17

-88.23

37.68

28.26

18.84

9.42

0.00

-9.42

-18.84

-28.26

-37.68

22.03

16.53

11.02

5.51

0.00

-5.51

-11.02

-16.53

—292 N

7424

TWH6-MSCI TAIWAN INDEX MAR16

.00 80.10 160.20 240.30 320.40

400.50 480.60 560.70 640.80

7424

UH6-SGX FTSE CHINA A50 FUTURES CONTRACT MART1

.00 2,374. 4,748. 7,123. 9,497.

- 38 75 13 50

11,871 14,246 16,620 18,995

.88

.25

.63

.00




3. ALt

—22.03 ]

HCH6
NIM6

TWHG6
XUH6

AN
28 £9

7t4

TEHS(E Ao A45H)
H-SHARES IDX FUT Mar16
NIKKEI 225 (SGX) JUN16
MSCI TAIWAN INDEX MAR16
SGX FTSE CHINA A50 FUTURES CONTRACT MART

AbZo| =[] &AIAFZ M (VaR : 99%AIE|4=F 107 &)

m
o
&
2
~

N W N = —

m
40
1E
=)
N 0



SAY 2016-03-28
7|=¢l 2016-03—-25
SMART &AM -MSCIM &l =5 H AKX
Hl 2kl
(CHS|eHTEl)
7{ 2H CH AF Il
M x| A 2f 0 0 0 &2
A INES A2t 9,797 0 9,797 &<l
QE7[A|” el &Ql3=
AL 2E o xH S (2 o & Ao AF Y (THe]-Hiakel)
SWMXWOO0O0( Al sEMXWO B|2fS160222 826

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

Ao 4=AU(VaR : 99% L2 +FE 1027|F) (Thel:uH k)

CH

Ik

k
0=
0
Ok
o
B

ue
i
L]
|>
1y
18
lo

B{o] 42 FFoll 01 Z0] AU HEX| 7 ALE=AS



Rl

ne me

2016-03-28
2016-03-25

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 14
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])
35
AUE 2|A T HE{S| AR FHo| H{2{F0| U S X7} A=A S



2016-03-28
2016-03-25

N o
>

M
e e

SMARTE == EZ 24 CSI5004H%

e LS ~gt 0 0 0 &ol
A e s 6,120 0 6,120 Z2|

2. B7|AIF e £olx

3. AlLf2|@E £ TEHS (20 A0 4T (chel:ughal)
SWCSI50000 AI5HCSI5000(21S160308 394
SWCSI50000 41 8+CSI5008|2§S160308-1 123

« A5 2| AT HElol AP FHo| {2 F0| UM HERTF ALEEHUS

4. oty LhEo] At &AM &FH(VaR : 99% L2 FF,107| &) (THel:ui k)
1,538
« A5 2| AT HElol A FHO| {21 F0| AN HEXTF ALZEHUS



Rl

ne me

2016-03-28
2016-03-25

N o

M

ol w54 M= 0 123 -123 Zh
=

= k5 A

1,470 0 1,470 ZhLf

KR4101L60003-2016-06 X|FM=

1,470.30
1,102.73
735.15 [
. 367.58
=
z 0.00
%5 0.00 61.26 122.53 183.797245.05 306.31 367.58 428.84 490.10
-367.58
-735.15
110273 -
-1,470.30
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L600 2016-06 X|F=ME 117
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -117 -117 -117 -117 -117 -117 -117
-5.33% -78 -78 -78 -78 -78 -78 -78
-2.67% -39 -39 -39 -39 -39 -39 -39
0% 0 0 0 0 0 0 0
2.67% 39 39 39 39 39 39 39
5.33% 78 78 78 78 78 78 78

8.00% 117 117 117 117 117 117 117



o O
od

=
ax|

ok
|



A 2016-03-28
7= 2016—-03—-25

NE-13S (ELS-T}A &)
Aotz

742l o &
ol w54 ELS 0 0 0 &2
Al wItEd ELS 1,934 0 1,934 Zt2

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65233AS5 ELSHH 3 #H(ELS)15120 68
KR65433325 ELSAHZ HE2H A (ELS)5447 62
KR65533AF5 ELSNHEAFS Z(ELS)11930 61
KR65733E15 ELSSH= £ XI5 3 (ELS)5269 61

Gt AEO| &M AFU(VaR @ 99% A 2 F+=FE,107|F) (Thel-udokl)

162



Al 2016-03-28
7|2 2016-03-25

0|2 MAHISE-7S (ELS-THE &)
H ety

742l o &
ol w54 ELS 0 0 0 &2
Al wItEd ELS 8,104 0 8,104 Zt2|

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65233BDE ELSCH &5 H(ELS)15129 236
KR65533B85 ELSNHE XIS A (ELS)11957 249
KR65733FJ5 ELSSH= FAtE A (ELS)5298 237
KR65933C95 ELSO| 2ol Ml 5 H(ELS)8483 237

o ArE ol E o A M4FHU(VaR 1 99% L2 T=F,107|FE) (Shef:EHakl)



A 2016-03-28
7= 2016—-03—-25

SE-85 (ELS-ItA &)
Aotz

el ol A
At SIS ELS 0 0 0 Zte|
A 77153 ELS 7,143 0 7,143 22

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65233BES ELSH 3 #H(ELS)15130 201
KR65433515 ELSAIHZ H E2H A (ELS)5454 201
KR65533B75 ELSNHEXIESH (ELS)11956 241
KR65733FHE ELSSt= F XI5 H(ELS)5297 201

o ArE ol E o A M4FHU(VaR 1 99% L2 T=F,107|FE) (Shef:EHakl)



Al 2016-03-28
7|2 2016-03-25

X|=HAA |2 M A SE-8 5 (ELS—xt
H ety

At w54 ELS 0 0 0 &2
A 7S ELS 6,119 0 6,119 &2

LAz 2 2o S (2 i Ao AT (che|:eqakel)
KR65233746 ELSCH 35 H(ELS)15148 148
KR65533446 ELSNHEAFSH(ELS)11973 148
KR65733686 ELSSt= £ XI53 (ELS)5319 160
KR65933566 ELSO| 2o Al 5 H(ELS)8513 148

G AEO| &M AFU(VaR @ 99%4 2 F+=FE,107|F) (Thel-udokl)

331



Al 2016-03-28
7|2 2016-03-25

X|=HAA |2 M A SE-95 (ELS—xt
H ety

el ol A
At SIS ELS 0 0 0 Zte|
A 77153 ELS 5,432 0 5,432 22

LAz 2 2o S (2 i Ao AT (che|:eqakel)
KR65233AKE ELSCH 3 H(ELS)15162 134
KR65433286 ELSAH S HE A (ELS)5472 124
KR65533846 ELSNHEAFSH(ELS)11987 124
KR65733AL6 ELSSH= XI5 3 (ELS)5343 124

Gt AEO| &M AFU(VaR @ 99%A 2 F+=FE,1027|F) (cHel-uiokel



Al 2016-03-28
7|2 2016-03-25

XA ol2f A SE-10= (ELS—-=t
H ety

742l o &
ol w54 ELS 0 0 0 &2
Al wItEd ELS 3,825 0 3,825 Zte

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65133A46 ELSCHAI S H(ELS) 6376 101
KR65233BDE ELSCH S H(ELS) 15170 87
KR65533AP6 ELSNHEAFS A (ELS) 12036 87
KR65733C46 ELSESH= S ASH(ELS) 5359 87

g akEe E ol Ao =% (VaR  99% M 2| FFE,1027| =) (et

m
do
=

m}

—_
w —

|'
oo M



Al 2016-03-28
7|2 2016-03-25

XA ol2f A SE-11 = (ELS-Tt
H ety

el ol A
At SIS ELS 0 0 0 Zte|
A 77153 ELS 5,950 0 5,950 &<

AL Ao RxH S (R &M ASY (chef:uiokel)
KR65133226 ELSCH 415 (ELS)6386 151
KR65233336 ELSCH &2 (ELS)15180 140
KR65533236 ELSNHEAFS 2 (ELS)12056 161
KR65733536 ELSeH= S XI5 H(ELS)5388 146

G AEO| &M AFU(VaR @ 99%4 2 F+=FE,107|F) (che|efakel



Al 2016-03-28
7|2 2016-03-25

XA ol2f A SE-12= (ELS-Tt
H ety

e
A s ELS 0 0 0 &2
A 77153 ELS 8,601 0 8,601 &2

LAz 2 2o S (2 i Ao AT (che|:eqakel)
KR65133626 ELSCHAI S A (ELS) 6401 154
KR65233676 ELSH S (ELS) 15190 154
KR65533526 ELSNHEAFSH(ELS) 12077 154
KR65733986 ELSSt= S XI5 3 (ELS) 5399 169

G AEO| &M AFU(VaR @ 99%4 2 F+=FE,107|F) (che|efakel



Al 2016-03-28
7|2 2016-03-25

XA o|2f A SE-13= (ELS—-Tt
H ety

742l o &
ol w54 ELS 0 0 0 &2
Al wItEd ELS 6,483 0 6,483 Zt2

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65133A76 ELSCHAI S H(ELS) 6419 159
KR65433166 ELSA P S HEM A (ELS) 5495 159
KR65533956 ELSNHEAFS A (ELS) 12098 166
KR65733AY6 ELSSH= £ XIS H(ELS) 5385 158

o ArE ol E o A M4FHU(VaR 1 99% L2 T=F,107|FE) (S -ui kel



Al 2016-03-28
7|2 2016-03-25

XA ol2f A SE-14= (ELS-Tt
H ety

742l o &
At w54 ELS 0 0 0 &2
A 7S ELS 11,465 0 11,465 &2

LAz 2 2o S (2 i Ao AT (che|:eqakel)
KR65133196 ELSCHAI S H(ELS)6422 267
KR65233306 ELSHH &5 2 (ELS)15315 286
KR65533226 ELSNHEAFSH(ELS)12137 312
KR65733066 ELSSH= S XIS A (ELS)5421 267

G AEO| &M AFU(VaR @ 99%4 2 F+=FE,107|F) (THel-udokel

(6]
—_
O —



Al 2016-03-28
7|2 2016-03-25

XA ol2f A SE-15= (ELS-Tt
H ety

el ol A
At SIS ELS 0 0 0 Zte|
A 77153 ELS 14,847 0 14,847 Ze|

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65133546 ELSCHAI S A (ELS)6436 390
KR65233776 ELSCH 3 H(ELS)15342 415
KR65433106 ELSAASHEM A (ELS)5516 390
KR65733196 ELSSt= XI5 3 (ELS)5445 390

G AEO| &M AFU(VaR @ 99%4 2 F+=FE,107|F) (THel-udokel

oo
(o]
W —



Rl

ne me

2016-03-28
2016-03-25

N o
M

ol w54 M= 0 0 0
=

= 2ol A

VGM6—-EURO STOXX 50 JUN16

2,542.73

1,907.05

1,271.86 [------mmmmmmmmm e

635.68

e 0.00

4] 0.00 729.00 1,458. 2,187.72,916. 3,645. 4,374. 5,103. 5,832.
-635.68 00 00 00 00 00 00 00

-1,271.36

=1,907.05 F--- -/

-2,542.73

7474

(ZloH &Aool &45) (2t

URO STOXX 50 JUN16 2

3. AlLIZ|2E £ F=HS
E

VGM6

4. utarFo| F o £AMof &= (VaR : 99% L= +F,107| &) (Shel:uH k)



SAlY  2016-03-28
712 2016-03-25

X0 LEQIE| A B (FA|-TH &)
H ez

ol
ol
4l

w5 M= 0 0 0 &
=

FHEHE 4

2,538 0 2,538 &Ly

HCJ6-H-SHARES IDX FUT APR16

2,224.25

1,668.19 -

111248 poommmmmmmm e

556.06

0.00

0.00 2,176. 4,352. 6,528.78,704. 10,880 13,056 15,232 17,408
-556.06 - 00 00 00 00 .00 .00 .00 .00

-1,112.13 +

—1,668.19 F--- - /s

-2,224.25
7424

MHCJ6—-MINI H-SHR IDX FU APR16

313.97

235.48 -
156.99 -
78.49 -
0.00

0.00 2,176. 4,352. 6,528,.78,704. 10,880 13,056 15,232 17,408
~78.49 - 00 00 00 00 .00 .00 .00 .00




3. AlLtz]

-156.99 -

—235.48 -

-313.97 <

4 aolpx

= T— 1

HCJ6
MHCJ6

H
!

S(EH Ao &3
H-SHARES IDX FUT APR16
MINI H-SHR IDX FU APR16

7424

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

£
=

£
=
o

N
(o]
o —



Al 2016-03-28
7|2 2016-03-25

XA ol2f A SE-16 = (ELS—Tt
H ety

742l o &
At w54 ELS 0 0 0 &2
A 7S ELS 20,615 0 20,615 Zte|

AL Ao RxH S (R &M ASY (chef:uiokel)
KR65233ABE ELSCH & (ELS)15355 520
KR65433236 ELSAI P &S Z21 1 (ELS)5530 610
KR65533A86 ELSNHE XIS 2 (ELS)12195 632
KR65733A46 ELSeH= £ XI5 H (ELS)5456 521

Gt AEO| &M AFU(VaR @ 99%A 2 F+=FE,1027|F) (che|:eqakel



Al 2016-03-28
7|2 2016-03-25

KOSPI200X| =1 A1 S (ELS-ItY &
H ety

742l o &
ol w54 ELS 0 0 0 &2
Al wItEd ELS 2,706 0 2,706 22|

AlLE| 2 Ao R EH E(F| ] A&A o AFSY) (che|:eHatel)
KR65433266 ELSA A S HE2H 2 (ELS)5509 44
KR65733926 ELSSH= XI5 3 (ELS)5432 48
KR67233096 ELSO}O|H|#H 0| ZH(ELS)1795 44
KR67733226 ELSKB STAR(ELS)1103 44

G AEO| &M AFU(VaR @ 99%4 2 F+=FE,107|F) (che|:eqat

—_
wW —

|'
o M



Al 2016-03-28
7|2 2016-03-25

KOSPI200X| =1 H 25 (ELS-ItY &
H ety

742l o &
ol w54 ELS 0 0 0 &2
Al wItEd ELS 2,215 0 2,215 Zt2

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65133AKE ELSCHAIZ A (ELS)6459 43
KR65433416 ELSAH S HE2H A (ELS)5527 36
KR67233136 ELSOtO[H|#H| 0| 5 (ELS)1797 37
KR67733456 ELSKB STAR(ELS)1108 37

Gt AEO| &M AFU(VaR @ 99%A 2 F+=FE,1027|F) (S :uiat



Al 2016-03-28
7|2 2016-03-25

X5 A o|2f A SN-1Z (ELS—=t
H ety

At SIS ELS 0 0 0 Zte|
A 77153 ELS 476 0 476 Zte|

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65133AY6 ELSCH 215 H(ELS)6471 14
KR65233BQ€ ELSHH 5 H(ELS)15376 14
KR65533BE6G ELSNHE XIS & (ELS)12232 14
KR65733AHE ELSSt= F XIS H(ELS)5477 16

o ArE ol E o A M4FHU(VaR 1 99% L2 T=F,107|FE) (Shef:u4at

|'
N [0

o0 —



Rl

me ne

2016-03-28
2016-03-25

N O

M

A A wd

A ME S5 0 0 0
Al 77153 ME 0 0 0
A ME ®It54 55 0 55
A RI5E ME 306 0 306
2. BI7[A|H e el =
HGK6—-COPPER FUTURE MAY16
67.13
5035 o S
33.57 +
1678 |
=
Z  0.00
%5 0.00 55.73 111.45 167.18-222.90 278.63 334.35 390.08 445.80
-16.78 r
3357 -
-50.35
-67.13
7+
LAK6-LME PRI ALUM FUTR MAY16
44 .39
33.29
22.20
1110
ol
Z  0.00
245 0.00 367.25 734.50 1,101.71,469. 1,836. 2,203. 2,570. 2,938.




ol

4l

0.00 367.25 734.50 1,101.-1,469. 1,836. 2,203. 2,570. 2,938.
-11.10 5 00 25 50 75 00
-22.20
-33.29
-44.39

7124

LXK6—-LME ZINC FUTURE MAY16

53.98
40.49 r
26.99 r
13.50
0.00

0.00 447.50 895.00 1,342.1,790. 2,237. 2,685. 3,132. 3,580.
-13.50 - 50 00 50 00 50 00

—-26.99 -

—40.49

-53.98
e

XGM6-MINI GOLD FUTURE JUN16

0.00 !

0.00 305.88 611.75 917.6371,223. 1,529. 1,835. 2,141. 2,447.
-35.05 - 50 38 25 13 00

-70.10 -

-105 15 -



-105.15 -

-140.19

55.15

41.37

27.58

13.79

L 0.00

-13.79

—27.58

-41.37

-55.15

7424

YSK6-MINI SILVER FUT MAY16

.00 3.80 7.60 11.40715.20

19.00 22.80 26.60 30

7424

3. AlLIZ| 28 £ F=HS(F & Ao &=

HGK6
LAKG
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MINI SILVER FUT MAY16
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3. AlLe|2YE &l 2= S (= &4l of| A=Y (She|:aHatel)
BOK6 SOYBEAN OIL FUTR MAY16 54
CK6 CORN FUTURE MAY16 133
CTK6 COTTON NO.2 FUTR MAY16 22
KCK6 COFFEE "C" FUTURE MAY16 41
KWK6 KC HRW WHEAT FUTURE(KCB) MAY16 18
SBK6 Sugar #11 (WORLD) MAY16 68
SK6 SOYBEAN FUTURE MAY16 105
SMK6 SOYBEAN MEAL FUTR MAY16 48
WK6 WHEAT FUTURE(CBT) MAY16 58
4. Gt ALES| A O &40 AFH(VaR : 99% A2 FTF 107|F) (She|:adatel)



