Rl

ne me

2016-04-04
2016-04-01

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 &=)
Es 4 =



2Ald 2016-04-04
71Z=2  2016-04-01

ADLEQIH AR
Hl 2kl

od

==

o
4

kA M

363.83

242.55

121.28

0.00

-121.28

—242.55

-363.83

-485.10

2,265.60

.00 60.64 121.28 181.917242.55 303.19 363.83 424.46 485

Z1ef ol &

w5 M= 0 0 0 &
=

2,751 0 2,751 ZEhf

KR4101L60003-2016-06 X|FM=

7424

KR4111L40004-2016-04 AMFMAIIEME

1,699.20 -

1,132.80 -

566.40 -

0.00

.10

0.00 320,00 640,00 960,007,280, 1,600, 1,920, 2,240, 2,560,
-566.40 - 0.00 0.00 0,00 000.00 000.00 000.00 000.00 000.00



3. AlLiE[2E &9

= T

KR4101L600 2016-06 X|+=M =

e
—8.00%
-5.33%
—-2.67%

0%
2.67%
5.33%
8.00%

7t4

—8.00%
-5.33%
-2.67%
0%

2.67%
5.33%
8.00%

4, Tt &E

-1,132.80

-1,699.20 -

-2,265.60 ~

IxEHE

—l—|_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

7t4

0%
-39
-26
-13

0
13
26
39

KR4111L400 2016-04 MAEMAPHEM =

—25.00%
-181
-121

—-60
0
60

-16.67%
-181
-121

—60
0
60
121
181

7| Z=Xppke] HEY

—8.33%
-181
-121

—-60
0
60
121
181

ArF% (VaR 1 99% A2 5=

0%
-181
-121

-60

Z.107|F)

8.33%
-39
—26
-13

13
26
39

8.33%
-181
—121

-60

60
121
181

16.67%
-39
-26
-13

0
13
26
39

16.67%
-181
-121

—-60
0
60
121
181

181

25.00%
-181
-121

—-60
0
60
121
181



Rl

ne me

2016-04-04
2016-04-01

N o

M

ol w54 M= 0 0 0 &
=

A 77153 M 1,577 0 1,577 Ehf

KR4101L60003-2016-06 X|FM=

1,576.58
1,182.43
78829 S
. 39414
=
z 0.00
%5 0.00 60.64 121.28 181.91242.55 303.19 363.83 424.46 485.10
-394.14
-788.29
118243 -
-1,576.58
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L600 2016-06 X|F=ME 126
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -126 -126 -126 -126 -126 -126 -126
-5.33% -84 -84 -84 -84 -84 -84 -84
-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% 84 84 84 84 84 84 84

8.00% 126 126 126 126 126 126 126



-~ ®™
ofl ©
. ~—
od
==
o

ok
|



Rl

ne me

2016-04-04
2016-04-01

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

N o

M

(CHel e aked)
i
At RIEHE ME 0 0 0 ZfLh
A w75 M= 7,155 0 7,155 ZLy

KR4101L60003-2016-06 X|FM=

7,155.23
5,366.42
3,577.61
1,788.81

= 0.00

ol 0
—-1,788.81
-3,577.61

-5,366.42

—-7,155.23

.00

60.64

121.28 181.91-242.55 303.19 363.83 424.46 485

.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%
-572
—-381
-191

0
191
381
572

-16.67%

-572
—-381
-191
0

191
381
572

ME

o)

7| Z=Xpete] HEd

—8.33%
-572
—-381
-191

0
191
381
572

7474

0%
-572
—-381
-191

0
191
381
572

8.33%
-572
—-381
-191

0
191
381
572

16.67%
-572
—-381
-191

0
191
381
572

25.00%
~572
-381
-191

191
381
572



=5
G
od

|

o

ok
|



Rl

N o
ne me

M

2016-04-04
2016-04-01

ol

==
I

ol
<

od

==

ol
4l

fIt5d M= 0 0 0
#rt5d M= 0 0 0 &
fot5d M= 0 58 -58
#t5d M= 0 134 -134 Zf
S ES
HCJ6-H-SHARES IDX FUT Apr16
133.59
100,10 [
66.80 |-
33.40 |
0.00
0.00 2,202. 4,405. 6,608. 8,811.\11,013 13,216 15,419 17,622
3340 - 75 50 25 00 %5 .50 .25 .00
—66.80 [ e
~100.19 frmmmmmmmm N
-133.59
=
TWJ6-MSCI TAIWAN INDEX Apr16
36.66
27.50
18.33
9.17
0.00
0.00 80.50 161.00 241.50 322.00402.50 483.00 563.50 644.00



200

%'J 0.00 80.50 161.00 241.50 322.00~402.50 483.00 563.50 644.00
-9.17
-18.33
-27.50 +
-36.66
7+
XUJB6-FTSE CHINA A50 Apri16
21.81
16.36
1091 - N m
545 |
ol
T 0.00
%5 0.00 2,400. 4,800. 7,200. 9,600.~12,000 14,400 16,800 19,
-5.45 | 00 00 00 00 00 .00 .00 .C
-10.91 r
-16.36 r
-21.81
7+

3. AlLiz[2E &9
HCJ6
TWJ6
XUJ6

ZHES (& 4FA)
H-SHARES IDX FUT Apr16
MSCI TAIWAN INDEX Apr16
FTSE CHINA A50 Apr16

4. utyarFo| F o £AMofl &= (VaR : 99% L= +F,107| &)

r

E
[m]
~ M

N W = —

=
rEI
N o

N —



2Ald 2016-04-04
7|=¢l 2016-04-01
SMARTE&ME -MSCIM &l = S H AFEHX|
Hl 2kl
(CHS|eHTEl)
7{ 2H CH AF Il
A7 NES A2t 0 0 0 Ze
A INES A2t 9,797 0 9,797 &<l
QE7[A|” el &Ql3=
AL 2E o xH S (2 o & Ao AF Y (S| :BHakRl)
SWMXWOO00( 2l SEMXWO o|2fS160222 839

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

oy atEo| F &M AFH(VaR : 99% L ZIFFE 1027 F) (Thel:uH k)
710
A5 2|A5 HElol AP FHo| {2 F0| UM HEXTE AFEEHUS



=
e e

2016-04-04
2016-04-01

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 16
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])
39

10

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

e
i
L]
|>
1y
18

Ei



2016-04-04
2016-04-01

N o
>

M
e e

SMARTE == EZ 24 CSI5004H%

Hefch b
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 399
SWCSI50000 41 8+CSI5008|2§S160308-1 124

« 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)
1,560
« A5 2| AT HElol A FHO| {21 F0| AN HEXTF ALZEHUS



Rl

ne me

2016-04-04
2016-04-01

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

1,455 0 1,455 ZLf

KR4101L60003-2016-06 X|FM=

1,455.30
1,091.48 r
72765 F-———-———mmmmmmmm e S
. 363.83
=
z 0.00
%5 0.00 60.64 121.28 181.91242.55 303.19 363.83 424.46 485.10
-363.83
-727.65
—1,091.48 ———- -
-1,455.30
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L600 2016-06 X|F=ME 116
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -116 -116 -116 -116 -116 -116 -116
-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% 116 116 116 116 116 116 116



o O
od

=
ax|

ok
|



2Al2d 2016-04-04
7|=< 2016-04-01

NE-1Z (ELS-Ttd &)
Hl b o

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 61
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)

166



2Ald 2016-04-04
71Z=2  2016-04-01

O|2f M AHSE-7S (ELS-THH &)
Hl 2kl

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 230
KR65533B85 ELSNHE XIS A (ELS)11957 242
KR65733FJ5 ELSSt= 5 XI5 H(ELS)5298 230
KR65933C95 ELSO| 2ol Ml 5 H(ELS)8483 230

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

(o))
N
w —



2Al2d 2016-04-04
7|=< 2016-04-01

SE-85 (ELS-utd &)
Hl b o

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 197
KR65433515 ELSAIHZ H E2H A (ELS)5454 198
KR65533B75 ELSNHEXIESH (ELS)11956 237
KR65733FHE ELSSt= F XI5 H(ELS)5297 197

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

(@)
(o]
N =



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|efH A SE-8& (ELS—I}
Hl 2kl

At w5 ELS 0 0 0 &2
A 7S ELS 6,119 0 6,119 &2

AL Ao RxH S (R &M ASY (chef:uiokel)
KR65233746 ELSTH 5 (ELS)15148 139
KR65533446 ELSNHE XIS (ELS)11973 139
KR65733686 ELSSt= S XIE5H(ELS)5319 151
KR65933566 ELSO| 2ol Al 5 (ELS)8513 140

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



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|ef A SE-9& (ELS-I}
Hl 2kl

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 126
KR65433286 ELSAH S HE A (ELS)5472 117
KR65533846 ELSNHEAFSH(ELS)11987 117
KR65733AL6 ELSSH= XI5 3 (ELS)5343 117

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



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|ef A SE-10& (ELS-I}
Hl 2kl

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 95
KR65233BDE ELSCH S H(ELS) 15170 82
KR65533AP6 ELSNHEAFS A (ELS) 12036 82
KR65733C46 ELSESH= S ASH(ELS) 5359 82

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

—_
o0 —

|'
o o



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|ef A SE-11 & (ELS-I}
Hl 2kl

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 144
KR65233336 ELSCH &2 (ELS)15180 133
KR65533236 ELSNHEAFS 2 (ELS)12056 152
KR65733536 ELSeH= S XI5 H(ELS)5388 138

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



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|ef A SE-12& (ELS-I}
Hl 2kl

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 141
KR65233676 ELSH S (ELS) 15190 140
KR65533526 ELSNHEAFSH(ELS) 12077 140
KR65733986 ELSSt= S XI5 3 (ELS) 5399 154

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



2Ald 2016-04-04
71Z=2  2016-04-01

XA o|ef HAHSE-13& (ELS-I}
Hl 2kl

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 151
KR65433166 ELSA P S HEM A (ELS) 5495 151
KR65533956 ELSNHEAFS A (ELS) 12098 158
KR65733AY6 ELSSH= £ XIS H(ELS) 5385 151

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



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|ef A SE-14& (ELS—-I}
Hl 2kl

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

AL Ao RxH S (R &M ASY (chef:uiokel)
KR65133196 ELSCH 215 H (ELS)6422 254
KR65233306 ELSCH &2 (ELS)15315 272
KR65533226 ELSNHEAFS 2 (ELS)12137 296
KR65733066 ELSSH= S XIS A (ELS)5421 253

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

n
o
N



2Ald 2016-04-04
71Z=2  2016-04-01

XA o|ef A SE-15& (ELS—I}
Hl 2kl

el ol A
A St ELS 0
A 77153 ELS 14,847

CAlLE| 28 £l = F (2| Ao A2
KR65133546 ELSCH 415 (ELS)6436
KR65233776 ELSCH & H (ELS)15342
KR65433106 ELSAIA S HZ2H A (ELS)5516

KR65733196 ELSet= F A5 ™ (ELS)5445

oY ahEel A &M H4FA(VaR  99% M2 FF,1027|F)

14,847 Zte|

375

\‘
(o]
N~ —



3. AlufE| ey a0l xy

2Ald 2016-04-04
71Z=2  2016-04-01

FEIYA D (FA-THYH)
Hl 2kl

ol w54 M= 0 0 0
=

= 2ol A

VGM6—-EURO STOXX 50 JUN16

2,708.04

2,031.03

135402 F e S

677.01

e 0.00

4] 0.00 732.75 1,465. 2,198.72,931. 3,663. 4,396. 5,129. 5,862.
-677.01 - 50 25 00 75 50 25 00

-1,354.02 -

=2,081.03 Fo-- -/

—2,708.04

7474

(Z &M o &3 NH) (chel:udote
1

URO STOXX 50 JUN16 2

= T— 1

VGM6

=
L=y
E

4. SHYAHZ o] A £ A0 A2 (VaR : 99%A1 = £ ,1027| =) (che|-uiote)



2Ald 2016-04-04
71Z=2  2016-04-01

AHO|LpQIH A o (A -mHY &)
Hl 2kl

ol w54 M= 0 0 0 &
=

= 2ol A

3,686 0 3,686 ZLy

HCJ6-H-SHARES IDX FUT APR16

3,368.41
2,526.31 -
1,684.21
N 842.10
o
e 0.00
%5 0.00 2,202. 4,405. 6,608,78,811. 11,013 13,216 15,419 17,622
—-842 .10 - 75 50 25 00 .75 .50 .25 .00
-168421 S
-2526.31
-3,368.41
744
MHCJ6-MINI H-SHR IDX FU APR16
317.83
238.37 -
158.92 -
R 79.46 -
ol
\_‘Lr 0.00 !
2“ 0.00 2,202. 4,405. 6,608.78,811. 11,013 13,216 15,419 17,622

~79 46 - 75 50 25 00 .75 .50 .25 .00



3. AlLtz]

—238.37 -
-317.83 ~
7124
oY SO RIH S (2ITh £ M| AT (k!
HCJ6 H-SHARES IDX FUT APR16
MHCJ6 MINI H-SHR IDX FU APR16
Zo| 20h&ACI A2 (VaR 1 99%AIZ £ 2,107 F) (et



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|ef A SE-16 & (ELS—I}
Hl 2kl

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 504
KR65433236 ELSAIHZ HE2H A (ELS)5530 592
KR65533A86 ELSNHEAFS 2 (ELS)12195 613
KR65733A46 ELSeH= £ XI5 H (ELS)5456 505

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



ZAlY 2016-04-04
Z|&=al 2016-04-01

KOSPI200X| =M A1 & (ELS—IHH &
H k=N

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

CAlLE|2E £ol = F (2| f & Ao AFH) (che|:eqakel)
KR65433266 ELSA A S HE2H 2 (ELS)5509 45
KR65733926 ELSSH= XI5 3 (ELS)5432 49
KR67233096 ELSO}O|H|#H 0| ZH(ELS)1795 46
KR67733226 ELSKB STAR(ELS)1103 46

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

m
10

JE

o
=

N —



ZAlY 2016-04-04

Z|&=al 2016-04-01
KOSPI200X| =M A 2& (ELS—IHH &

H k=N

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 44
KR65433416 ELSAH S HE2H A (ELS)5527 37
KR67233136 ELSOtO[H|#H| 0| 5 (ELS)1797 38
KR67733456 ELSKB STAR(ELS)1108 38

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



2Ald 2016-04-04
71Z=2  2016-04-01

XA A o|2f A SN-1Z (ELS—I}
Hl 2kl

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

w Mo



ZAlY 2016-04-04

Z|&=al 2016-04-01
KOSPI200X| =M A 3& (ELS—IHAH &

H k=N

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

CAlLE[2E 2P S ([0 Ao AmH (She|:eHakel)
KR65133BW(ELSCHAI S H(ELS)6479 48
KR65433506 ELSAIHEH E2H 4 (ELS)5533 45
KR67233166 ELSOtO|H|# 0| S (ELS)1802 45
KR67733656 ELSKB STAR(ELS)1113 45

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

—_
wW —

|'
o Mo



2Ald 2016-04-04
71Z=2  2016-04-01

XA Aol H A SN-25 (ELS—T}
Hl 2kl

e
A s ELS 0 0 0 &2
A 77153 ELS 1,198 0 1,198 &2

AlLRI 2 A0 P E (2 ) & Ao A4S (chel:shake))
KR65133BX6 ELSCHAI S H (ELS) 6480 33
KR65233BZ6 ELSCH 3 #(ELS) 15382 40
KR65533BNE ELSNHF XS (ELS) 12276 35
KR65733CX€ ELSet= F A5 A (ELS) 5492 42

THYAE S| A) & M0 4% (VaR 1 99%A 55 E,1027| F) RIS
8



N o
>

M
e e

2016-04-04
2016-04-01

ol
==
I

<

od

==

ol
4l

49.30

32.86

16.43

0.00

-16.43

-32.86

-49.30

—-65.73

45.66

34.24

22.83

11.41

0.00

A A wd

M= w5
#rt5d M=
M= w5
#t5d M=

HGK6—-COPPER

0 0 0

0 0 0
56 0 56
308 0 308

FUTURE MAY16

.00 54.58 109.15 163.73

218.30 272.88 327.45 382.03 436.60

7+

LAK6—-LME PRI ALUM FUTR MAY16

.00 378.13 756.25 1,134,

1,5612. 1,890. 2,268. 2,646. 3,025.



ol

4l

0.00 378.13 756.25 1,134.71,512. 1,890. 2,268. 2,646. 3,025.
-11.41 - 38 50 63 75 88 00
-22.83
-34.24 -

-45.66
742

LXK6—-LME ZINC FUTURE MAY16

54.60
40.95 r
27.30 r
13.65 |
0.00

0.00 453.06 906.13 1,359,-1,812. 2,265. 2,718. 3,171. 3,624.
-13.65 - 19 25 31 38 44 50

-27.30 -

—-40.95

-54.60
e

XGM6-MINI GOLD FUTURE JUN16

0.00 !

0.00 308.90 617.80 926.7071,235. 1,544. 1,853. 2,162. 2,471.
-35.39 - 60 50 40 30 20

-70.79 -

-106 18 -



-106.18 -

-141.57

56.10

42.07

28.05

14.02

L 0.00

-14.02

—28.05

-42.07

-56.10

7424

YSK6-MINI SILVER FUT MAY16

.00 3.87 7.73 11.60715.46

19.33 23.19 27.06 30

7424

3. AlLIZ| 28 £ F=HS(F M &Ao &=

HGK6
LAKGE
LXK6
XGM6
YSK6

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

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

92

w [0

A = b D O—



Rl

N o
ne me

M

2016-04-04
2016-04-01

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

Z1ef ol &

ol
==
I

<

Al

e
153
e}

153

1,465.07

Hell 73
77t5A 0 0 0
ME 0 0 0
775 A 1,465 0 1,465
M= 4,419 0 4,419

CLK6-WTI CRUDE FUTURE MAY16

1,098.80 -~

732.53 -

366.27

0.00

0.00
-366.27

—732.53

-1,098.80 -

-1,465.07

9.59 1917 28.7638.34 47.93 57.51 67.10 76.68

1,596.09

7424

CON6-BRENT CRUDE FUTR JUL16

1,197.07 -

798.05 -

399.02 -

0.00

0.00

10.19 20.39 30.58-740.77 50.96 61.16 71.35 81.54




ol
<

0.00 10.19 20.39 30.58-7°40.77 50.96 61.16 71.35 81
-399.02 -

—-798.05 -

-1,197.07 -

-1,596.09
7124

HOK6—-NY Harb ULSD Fut MAY16

714.02

535.52

357.01

178.51 |

0.00

54

0.00 0.30 060 089119 149 1.79 2.08 2.
-178.51

-357.01 -

—535.52

38

-714.02
e

NGK6-NATURAL GAS FUTR MAY16

1,306.73 -

980.05 -

0.00 !

0.00 0.49 0.98 1477196 2.45 294 3.43 3.
-326.68 -

92




3. ALtz

CLK6
CONG6
HOK6
NGK6
XBK6

A
2y 2o

-980.05 -

-1,306.73

801.85

XBK6—-GASOLINE RBOB FUT MAY16

7424

601.38

400.92 r

200.46

0.00

—200.46 -

-400.92 -

—-601.38

—-801.85

0.36

0.73

1.09

1.45

1.81

2.18

2.54

2.90

TEH S (2o Aol A2

WTI CRUDE FUTURE MAY16
BRENT CRUDE FUTR JUL16
NY Harb ULSD Fut MAY16

NATURAL GAS FUTR MAY16

GASOLINE RBOB FUT MAY16

7424

AE9| A& Mo &4FU(VaR : 99% A2 F+F,10Y7|F)



Rl

ne me

2016-04-04
2016-04-01

N o

M

ol w54 M= 0 0 0
=

= 2ol A

BOK6-SOYBEAN OIL FUTR MAY16

736.20
552.15
36810
_184.05
=
z 0.00
%5 0.00 8.56 17.11 25.67.734.22 42.78 51.33 59.89 68,44
-184.05
-368.10
—552.15 F--mm
-736.20
74
CK6—CORN FUTURE MAY16
1,624.80
1,218.60 -
812.40 -
= 406.20 -
ol
z 0.00
Z’L 0.00 87.88 175.75 263.637351.50 439.38 527.25 615.13 703.00
-406.20 -




od
=S
I

ol
4l

-812.40 -

-1,218.60 -

-1,624.80 -

7t4

CTK6—COTTON NO.2 FUTR MAY16

281.12

210.84

140.56 |

70.28 |

0.00

-70.28

-140.56

-210.84 -

14.61 29.22 43.83°58.44 73.05 87.66 102.27 116.

-281.12

7t4

KCK6-COFFEE "C" FUTURE MAY16

515.46

386.60

257.73

128.87 |

0.00

-128.87

-257.73

—-386.60

31.86 63.73 95.59.127.45 159.31 191.18 223.04 254.

—R1R AR

88

90



od
=S
I

ol
4l

-515.46 “<
7474

KWK6-KC HRW WHEAT FUTURE(KCB) MAY16

228.42

171.31

114.21

57.10

0.00

0.00 119.06 238.13 357.197476.25 595.31 714.38 833.44 952.

-57.10 r

1421 o

-171.31 +

—-228.42
742

SBK6-Sugar #11 (WORLD) MAY16

844.70

633.53

422.35 1

211.18 r

0.00

0.00 3.84 7.68 11.51.715.35 19.19 23.03 26.86 30
-211.18

—-422.35

—633.53

-844.70
e

SK6-SOYBEAN FUTURE MAY16

50

70



N Y I B R R A N IR

1,367.83

1,025.87

683.92

34196 S

0.00

0.00 227.69 455.38 683.06910.75 1,138. 1,366. 1,593. 1,821.

-341.96 + 44 13 81 5

(@)

—-683.92 -

-1,025.87

-1,367.83

7t4

SMK6-SOYBEAN MEAL FUTR MAY16

585.90

439.43

292.95 r

146.48

0.00

0.00 67.58 135.15 202.737270.30 337.88 405.45 473.03 540.

-146.48 -

—292.95

—439.43

-585.90

7424

WK6-WHEAT FUTURE(CBT) MAY16
739.68 -

554.76 -

60



_184.92 -
=
z 0.00
%5 0.00 118.38 236.75 355.137473.50 591.88 710.25 828.63 947.00
-184.92 -
-369.84 -
“554.76 ——---
-739.68 <
714
3. AlLe|2YE &l 2= S (= &4l of| A=Y (She|:aHatel)
BOK6 SOYBEAN OIL FUTR MAY16 59
CK6 CORN FUTURE MAY16 130
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 109
SMK6 SOYBEAN MEAL FUTR MAY16 47
WK6 WHEAT FUTURE(CBT) MAY16 59
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