Rl

ne me

2016-05-04
2016-05-03

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



SAlY 2016-05-04
7|1Z2d 2016-05-03

ADLEQIH AR
H ok

od

==

)

4l

742l o &
RIIEH  ME 0 0 0 Fuf
/RIIEHE  ME 1,738 0 1,738 Zuf
e
KR4101L60003-2016-06 X| 4= 2
122.23
91.67 -
61.11 -
30.56 -
0.00
0.00 61.11 122.23 183.347244.45 305.56 366.68 427.79 488
-30.56 |-
—61.11 |
—01.67 R e
-122.23
7424
KR4111L50003-2016-05 A& M APZHE M 2
1,615.36
1,211.52 -
807.68 -
403.84 -
0.00 '

.90

0.00 315,50 631,00 946,507,262, 1,577, 1,893, 2,208, 2,524,
-403.84 - 0.00 0.00 0,00 000.00500.00 000.00500.00 000.00



3. AlLiE[ 28 &9 F

KR4101L600 2016-06 X|+=M =

7t4

-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

-807.68 -

-1,211.52 -

-1,615.36 ~

IxEHE

— o

—25.00%
-10

-7

-3

0

3

7

10

(Zl £Ao&Z

-16.67%
-10

-7

-3

0

3

7

10

=)

7| E=Xppe HEd

-8.33%
-10

-7

-3

0

3

7

10

7424

0%
-10
=7
-3
0

3

7
10

KR4111L500 2016-05 MAEMAPHE M =

—25.00%
-129
—86

-43

0

43

86

129

-16.67%
-129
—86

—43

0

43

86

129

7| Z=Xppke] HEY

-8.33%
-129
—-86
—43

0

43

86

129

ArF% (VaR 1 99% A2 5=

0%
-129
—-86
—43

Z.107|F)

8.33%
-10
=7

-3

0

3

7

10

8.33%
-129
—86
—43

43
86
129

16.67%
-10

-7

-3

0

3

7

10

16.67%
-129
—-86
—-43

0

43

86

129

m
o
E
2
~

25.00%

10
129

25.00%
-129
—86
—43

0

43

86

129



Rl

ne me

2016-05-04
2016-05-03

N o

M

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 1,589 0 1,589 ZEu

KR4101L60003-2016-06 X|FM=

1,588.93
1,191.69 -
794 .46 -
. 397.23
=
z 0.00
%5 0.00 61.11 122.23 183.34244.45 305.56 366.68 427.79 488.90
-397.23
—T794.46 -
119169 ——-—- -
-1,588.93
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

2016-05-04
2016-05-03

N o

M

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

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 6,356 0 6,356 &Ly

6,355.70
4,766.78
3,177.85
1,588.93

= 0.00
ol 0
-1,588.93
-3,177.85

—4,766.78

—-6,355.70

KR4101L60003-2016-06 X|=%

AI:I

.00 61.11 122.23 183.347244.45 305.56 366.68 427.79 488.

90

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%
—-508
-339
-169

0
169
339
508

-16.67%

-508
-339
-169
0
169
339
508

ME

o)

7t

Wz
/3

7| Z=Xpete] HEd

—8.33%
-508
-339
-169

0
169
339
508

0%
—-508
-339
-169

0
169
339
508

8.33%
—-508
-339
-169

0
169
339
508

16.67%
-508
-339
-169

0
169
339
508

25.00%
-508
-339
-169

169
339
508



\Iﬁ.__.O
=
od

==

o

ok
|



Rl

ne me

2016-05-04
2016-05-03

N o

M

At SIS ME 0 0 0
At St ME 0 0 0 Zhh
A s ME 0 145 -145
A A= ME 0 68 -68 ZtL
2. B7[A|E™e| &l 7=
HCK6-H-SHARES IDX FUT MAY16
68.14
B1.10 F--- - N\ - - - m et m e
34.07 r
_17.08 ¢
=
L 0.00
SL 0.00 2,182. 4,365. 6,547. 8,730.%10,912 13,095 15,277 17,460
-17.03 - 50 00 50 00 50 .00 .50 .00
T I 0 A e e
B0 Frmmm N -
-68.14
714
NIM6—-NIKKEI 225 (SGX) JUN16
85.65
64.24 +
42.82 r
214 ¢
ol
L 0.00
245 0.00 4,040. 8,080. 12,120 16,160%20,200 24,240 28,280 32,320




ol

4l

-21.41

—42.82

-64.24

—85.65

36.88

27.66

18.44

9.22

0.00

-9.22

-18.44

—27.66

—-36.88

22.34

16.76

1117

5.59

0.00

-5.59

-11.17

-16 76

.00 4,040.

00 .00 .00 .00

.00

.00

.00

7124

TWK6-MSCI TAIWAN INDEX MAY16

8,080. 12,120 16,160~20,200 24,240 28,280 32,320

.00 76.10 152.20 228.30 304.40~380.50 456.60 532.70 608.
e
XUK6-FTSE CHINA A50 MAY16
.00 2,383. 4,766. 7,149. 9,532.~11,915 14,298 16,681 19,065
- 13 25 38 50 .63 .75 .88 .00



3. AlLtE| 28 &9 x

HCK6
NIM6

TWK6
XUK6

ol zlj &40 &ZH(VaR : 99% L 2| +F,107| &)

-16.76

-22.34

S (2] T & Alofl ArZ)

H-SHARES IDX FUT MAY16
NIKKEI 225 (SGX) JUN16
MSCI TAIWAN INDEX MAY16
FTSE CHINA A50 MAY16

7424

N W N O —

o [0



SAL 2016-05-04
7|=¢l 2016-05-03
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 853

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

THY ALE Q| 5| O £ A0 AHZ (VaR : 99%AI 215 E,1027| F) EERTEIE)
731

ue
i
L]
|>
1y
18
lo

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



2016-05-04
2016-05-03

N o
>
ne me

M

SMARTE==E&2

& CSI5004H%f

(chel e okel)

Al x| % gt
A x| At

CAHEIRE £ F=HS(F M &A=

SWCSI50000 41 +CSI5000| 21 S160308

SWCSI50000 412+CSI15000|2HS160308-1
AT 2|A3 WEfol A FHo| olHZ0| AU HEXTF ALSEAZ

=

oy akEo| ltf Ao 4FM (VaR : 9% L2 FFE, 107 &
A5 2|AF HElol 2 FHo| 02120 AN HEXT} ALZ S

4,617 Zk2|



Rl

ne me

2016-05-04
2016-05-03

N o

M

KOSPI200 2f|tH2| x| S ETX &rd 3

(Thel:uH o)
7{ 2H CH AF S ol
Al wItEH M= 0 0 0 &b
A w75 M= 1,100 0 1,100 Zh

KR4101L60003-2016-06 X|FM=

1,100.03
825.02
55001 (S
. 275.01
=
z 0.00
%5 0.00 61.11 122.23 183.34244.45 305.56 366.68 427.79 488.90
-275.01
-550.01
82502 -—-- S
-1,100.03
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101L600 2016-06 X|F=ME 88
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -88 -88 -88 -88 -88 -88 -88
-5.33% -59 -59 -59 -59 -59 -59 -59
-2.67% -29 -29 -29 -29 -29 -29 -29
0% 0 0 0 0 0 0 0
2.67% 29 29 29 29 29 29 29
5.33% 59 59 59 59 59 59 59

8.00% 88 88 88 88 88 88 88



of ™~
od

=
ax|

ok
|



=AY 2016-05-04
7|=¢l 2016-05-03
TEQHA D (FA Tl E)
Aot
A s ME 0 0 0
A RI5E ME 3,098 0 3,098
QE7[A|” el &Ql3=
VGM6-EURO STOXX 50 JUN16
3,098.50
2,323.87
1,549.25 -
. 774.62
=
z 0.00
%5 0.00 744.751,489. 2,234,72,979. 3,723. 4,468. 5,213. 5,958.
—774.62 50 25 00 75 50 25 00
154925 -
—2832387 -
-3,098.50
74
3. ALY oM S (F| &4 o AFNH) (She|:aHatel)
VGM6 EURO STOXX 50 JUN16 248
4, P ALZ ol XD &AIKAFF Y (VaR : 99%A 2=, 107| &) (She|:aHatel)
298



SAIY  2016-05-04
7|12 2016-05-03

XHO|LIQIT A 2 (4| -TH &)
H ez

ol w54 M= 0 0 0 &
=

= 2ol A

3,950 0 3,950 ZLy

HCK6-H-SHARES IDX FUT MAY16

3,872.45
2,904.34
1,936.23
. 968.11
o
e 0.00
%5 0.00 2,182. 4,365. 6,547.78,730. 10,912 13,095 15,277 17,460
-968.11 |- 50 00 50 00 .50 .00 .50 .00
-1,936.23
-290434 -
-3,872.45
7}
MHCK6—MINI H-SHR IDX MAY16
77.31
57.98 -
38.66 -
_19.33
ol
< 0.00
%5 0.00 2,182. 4,365. 6,547.78,730. 10,912 13,095 15,277 17,460
-19.33 | 50 00 50 00 .50 .00 .50 .00




-38.66

-57.98

—77.31

744

3. AlLIZ| 28 £ F=HS(F & Ao &=
HCK6 H-SHARES IDX FUT MAY16
MHCK6 MINI H-SHR IDX MAY16

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

1E
o
iCl

r
X

w
o O —



Rl

N o
ne me

M

2016-05-04
2016-05-03

ol
==
I

ol
<

od

==

ol
4l

48.70

32.47

16.23

0.00

A A wd

M= w5 0 0 0
7S M= 0 0 0
M= w5 61 0 61
wItEd ME 425 93 332

HGN6-COPPER FUTURE JUL16

0.00 56.66 113.33 169.997226.65 283.31 339.98 396.64 453.30

-16.23

-32.47

—-48.70

—-64.93

0.00

7+

LAK6—-LME PRI ALUM FUTR MAY16

.00 418.44 836.88 1,255. 1,673. 2,092. 2,510. 2,929. 3,347.

31 75 19 63 06 50




ol
<

-1.00
7+
LAN6-LME PRI ALUM FUTR JUL16
4817
36.13
24.09 it bl e e e L2 L L e L e
12.04
0.00
0.00 420.44 840.88 1,261.71,681. 2,102. 2,522. 2,943. 3,363.
-12.04 34 75 19 63 06 50
-24.09 -
-36.13 -
-48.17
7424
LXK6-LME ZINC FUTURE MAY16
0.00

0.00 483.50 967.00 1,450. 1,934. 2,417. 2,901. 3,384. 3,868.
50 00 50 00 50 00




-1.00

55.55

41.66

27.78

13.89

0.00

-13.89

—27.78

—41.66

-55.55

148.21

111.16

74.10

37.05

0.00

0.00 323.95 647.90 971.8571,295. 1,619. 1,943. 2,267. 2,5

-37.05

-74.10

-111.16

-148.21

7424

LXN6-LME ZINC FUTURE JUL16

.00 484.75 969.50 1,454.71,039. 2,423. 2,908. 3,393. 3,8

25 00 75 50 25 0

7424

XGM6—-MINI GOLD FUTURE JUN16

- 80 75 70 65 6

7t



YSN6—-MINI SILVER FUT JUL16

60.77

45.58
30.39 r
15.19
L 0.00

Q 0.00 4.42 884 13.26-17.68 22.10 26.52 30.94 35
—15.10

-30.39

—45.58

-60.77
7474

3. AlLIE| 28 £ xS (F 0 &40 &5Y)
HGN6 COPPER FUTURE JUL16
LAKG LME PRI ALUM FUTR MAY16
LANG LME PRI ALUM FUTR JUL16
LXK6 LME ZINC FUTURE MAY16
LXNG LME ZINC FUTURE JUL16
XGM6 MINI GOLD FUTURE JUN16
YSNG MINI SILVER FUT JUL16

m
o

4. ot MEo| A& 4FU(VaR 1 99% L2 FF 10L7|E) (=2

[m]
=

o

an b~ = b = 01—

=

-

—

w Mo



241 2016-05-04
7|12 2016-05-03

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

od

==

o
4

w5 M= 0 0 0
=

FHEHE 4

CLN6-WTI CRUDE FUTURE JUL16

1,667.73

1,250.79

833.86

416.93

0.00

0.00 11.37 22.74 34.11745.48 56.85 68.22 79.59 90
-416.93

—833.86 [ sy

~1,250.79 f---= o m o m

96

-1,667.73
7}2

CON6-BRENT CRUDE FUTR JUL16

1,732.27
1,299.20 -
866.13 -
433.07 -
0.00

0.00 11.46 22.92 34.3745.83 57.29 68.75 80.20 91
—433.07 -

66



<

od
=S
I

ol
4l

—-866.13 -
-1,299.20 -
-1,732.27 ~

=

HON6-NY Harb ULSD Fut JUL16

722.48

541.86

361.24 1

180.62 |

0.00

0.00 0.34 068 1.02136 1.70
-180.62 -

-361.24

~541.86 ===

2.04

2.38

2.

72

—722.48
7t

NGN6-NATURAL GAS FUTR JUL16

1,372.67

1,029.50 |

686.33

343.17

0.00

0.00 0.56 1.11 1.67 7222 2.78
-343.17

—-686.33

-1,029.50

3.33

3.89

4.

44

—1 R792 R7



3. ALt

-1,372.67 <

604.12

453.09 r

302.06

151.03

od
=S
I

ol

4l

-151.03

-302.06 -

—453.09

-604.12

0.00

7t4

XBN6—-GASOLINE RBOB FUT JUL16

0.39 0.79 1.18_71.57

1.96

2.36

2.75

3.14

EERLEE LECESIPELY)

CLN6
CONG6
HONG6
NGNG
XBNG6

(== |

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

NATURAL GAS FUTR JUL16
GASOLINE RBOB FUT JUL16

Of| AHZ M (VaR : 99%AIE| == 102 7| &)



Rl

ne me

2016-05-04
2016-05-03

N o

M

ol w54 M= 0 0 0
=

= 2ol A

BON6-SOYBEAN OIL FUTR JUL16

519.88

346.59 |---------mmmmmmmmmmmm A

173.29

e 0.00

S_L 0.00 8.13 16.25 24.3832.50 40.63 48.75 56.88 65.00
-173.29

—-346.59 -

~519.88 [ o

—-693.17

7t

CN6—-CORN FUTURE JUL16

1,863.38
1,397.54 -
931.69 -

465.85 -
od

& 0.00 !
EL 0.00 97.94 195.88 293.81-391.75 489.69 587.63 685.56 783.50

—465.85 -




od
=S
I

ol
4l

-1,397.54 -

-1,863.38 -

7424

CTN6—-COTTON NO.2 FUTR JUL16

331.92

248.94

165.96 |

82.98 r

0.00

—-82.98

-165.96

—248.94 [

16.09 32.19 48.28.764.37 80.46 96.56 112.65 128.

-331.92

7474

KCN6-COFFEE 'C' FUTURE JUL16

462.97

347.23

231.48 r

115.74

0.00

-115.74

—-231.48

—347.23

29.91 59.83 89.74119.65 149.56 179.48 209.39 239.

—ARD Q7

74

30



od
=S
I

ol
4l

-462.97 <

244 .59

7t4

KWNG6-KC HRW WHEAT FUT JUL16

183.44

122.29

61.15

0.00
0.00
-61.15

-122.29 -

-183.44

118.56 237.13 355.697474.25 592.81 711.38 829.94 948.

—244.59

915.27

742

SBN6-SUGAR #11 (WORLD) JUL16

686.45

457.64

228.82

0.00

0.00
—228.82

—457.64

—686.45

4.05 8.11 12.16-716.21 20.26 24.32 28.37 32

-9156.27

7t4

SMN6-SOYBEAN MEAL FUTR JUL16

50

42



795.53

596.65

397.77

198.88 -

0.00

0.00 86.83 173.65 260.487347.30 434.13 520.95 607.78 694.

-198.88

-397.77 -

—596.65

—795.53

1,554.90

1,166.17

777.45

388.72

0.00

0.

—388.72

—777.45

-1,166.17

-1,554.90

754.57 -

565.93 -

7t4

SN6-SOYBEAN FUTURE JUL16

00 260.94 521.88 782.8171,043. 1,304. 1,565. 1,826. 2,0
75 69 63 56 5

7424

WN6-WHEAT FUTURE(CBT) JUL16

60



3. ALtz

= 0.00 !

0.00
-188.64 -

-377.29 -

121.94 243.88 365.81-487.75 609.69 731.63 853.56 975.50

oY SO RIHS (2ITh A M| AT

BONG SOYBEAN OIL FUTR JUL16
CNG6 CORN FUTURE JUL16

CTNG6 COTTON NO.2 FUTR JUL16
KCN6 COFFEE 'C' FUTURE JUL16
KWNG6 KC HRW WHEAT FUT JUL16
SBNG SUGAR #11 (WORLD) JUL16
SMN6 SOYBEAN MEAL FUTR JUL16
SNG SOYBEAN FUTURE JUL16
WNG6 WHEAT FUTURE(CBT) JUL16

744

ol &= (VaR : 99% A2 +& 1027| &)

124



