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DAY 2016-06-09
J|ZY  2016-06-08

e g7Ed M
i QIIEY M

g 1,219 1,217 2 EHLY
= 2,719 0 2,719 HUy

KR4101L60003-2016-06 X| =M S

374.78

249.85

124.93

— 0.00 T T T f
or 0.00 62.46 124,93  187.39 7249.85 31231 374.78 437.24

-124.93

-249.85

-374.78

-499.70 -

KR4101L90000-2016-09 A A 5| 200K| =M=

188.18

125.45

62.73

= 0.00 T T T f
or 0.00 62.73 125.45 188.18 7250.90 313.63 376.35 439.08

-62.73

AaAr ar



-125.45

-188.18

-250.90

KR4111L60002-2016-06 A A M X 7| H M2

pd

748.70

499.13

249.57

pd

— 0-00 T T T T T
or 0.00 351,500.0803,000.00054,500 6,00010657,50020)0209,0002)860,5002)812,!

-499.13

-748.70

-998.26

KR4111L70001-2016-07 A M X} 7| HM 2

e

727.61

pd

485.07

242.54

= 0.00

-242.54

-485.07

-727.61

-970.14

pd _—

.00 351,500.0@03,000.00054,500 6,00010657,50020)0209,0002)860,5002)812,!

pd

pd




3. A|Lt2| 2

EEEEE L EE

AI-ZI-OH)

1
2
o

=T oo =
KR4101L600 2016-06 X|=M& 40
7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 40 40 40 40 -40 40 40
-5.33% 27 27 27 27 27 27 27
-2.67% 13 13 13 13 13 13 13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 27 27 27 27 27 27 27
8.00% 40 40 40 40 40 40 40
KR4101L900 2016-09 AT 200|444 20
| JET RS
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -20 -20 20 20 -20 20 -20
-5.33% 13 13 13 13 13 13 13
-2.67% 7 7 7 7 7 7 7
0% 0 0 0 0 0 0 0
2.67% 7 7 7 7 7 7 7
5.33% 13 13 13 13 13 13 13
8.00% 20 20 20 20 20 20 20
KR4111L600 2016-06 4t HX7HHME 80
7| =Rt HE Y
7} 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -80 -80 -80 -80 -80 -80 -80
-5.33% 53 53 53 53 53 53 53
-2.67% 27 27 27 27 27 27 27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 53 53 53 53 53 53 53
8.00% 80 80 80 80 80 80 80
KR4111L700 2016-07 AMTXH LM S 78
7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 78 78 78 78 78 78 78
. 533% -52 52 52 52 -52 -52 52
-2.67% 26 -26 26 26 26 26 26
0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
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52
78

52
78

52 52 52
78 78

78

52
78

5.33%
8.00%

ol

7|1¥)
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DAY 2016-06-09
J|ZY  2016-06-08

ot

ADLE | HE|X| 2 BHEE1

72 ch 4
e 27133

A 7/t

1,627 0 1,627 &uU

KR4101L60003-2016-06 X| =M S

655.86

437.24

218.62

— 0.00 T T T f
or 0.00 62.46 124,93  187.39 7249.85 31231 374.78 437.24

-218.62

-437.24

-655.86

-874.48 -

KR4101L90000-2016-09 A A 5| 200K| =M=

564.53

376.35

188.18

= 0.00 T T T f
or 0.00 62.73 125.45 188.18 7250.90 313.63 376.35 439.08

-188.18

AT, A



3. A|Lt2| 2

-3/6.35

-564.53

-752.70 -

H £ TTHSEIE MY ZY)

oo T

KR4101L600 2016-06 X|4=4 2 70
| | ES NN |
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%

-8.00% 70 70 70 70 70 70 70
-5.33% 47 47 47 47 47 47 47
-2.67% 23 23 23 23 23 23 23
0% 0 0 0 0 0 0 0
2.67% 23 23 23 23 23 23 23
5.33% 47 47 47 47 47 47 47
8.00% 70 70 70 70 70 70 70
KR4101L900 2016-09 HAI|200X| =4 & 60

7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -60 60 60 60 -60 -60 -60
-5.33% 40 -40 40 40 -40 40 -40
-2.67% 20 -20 20 -20 -20 20 -20
0% 0 0 0 0 0 0 0
267% 20 20 20 20 20 20 20
5.33% 40 40 40 40 40 40 40
8.00% 60 60 60 60 60 60 60
4. P4 & F0| R4 0 4= H(VaR : 99% A 2| +F, 10 7| F) W 2HR)



DAY 2016-06-09
J|ZY  2016-06-08

138} 2|HE|X| QA (FA-THIE)

0K ==(1)
Mt 7rEE d= 3,004 3,492 -487 ZH
A 7rEd d= 5634 0 5634 LY

KR4101L60003-2016-06 X| =M S

2,623.43

1,967.57

1,311.71

655.86

— 0.00 .
or 0.00 62.46  124.93 187.39 7249.85 31231 37478 437.24

-655.86

-1,311.71

-1,967.57

-2,623.43 -

KR4101L90000-2016-09 A A 5| 200K| =M=

2,258.10

1,505.40

752.70

= 0.00 . f
or 0.00 62.73  125.45 188.18 7250.90 313.63 376.35 439.08

-752.70

A rAr AN



-1,5U5.40

-2,258.10
-3,010.80 -
7t4
3. ALtE[2E P HE (F &0 dEH) (Thpf: 4 2h3)
KR4101L600 2016-06 X|4=4 2 210
| | ES NN |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 210 210 210 210 210 210 210
-5.33% -140 -140 -140 -140 -140 140 -140
-2.67% 70 70 70 70 70 70 70
0% 0 0 0 0 0 0 0
2.67% 70 70 70 70 70 70 70
5.33% 140 140 140 140 140 140 140
8.00% 210 210 210 210 210 210 210
KR4101L900 2016-09 ZATI200X| =M 2 240
7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -240 240 240 240 -240 -240 -240
-5.33% -160 -160 160 -160 -160 -160 -160
-2.67% -80 -80 -80 -80 -80 -80 -80
0% 0 0 0 0 0 0 0
267% 80 80 80 80 80 80 80
5.33% 160 160 160 160 160 160 160
8.00% 240 240 240 240 240 240 240
4. TP Y Eo| X[ T M0 Y3 H(VaR : 9% ME|+F,10U7|FE) (THel -4 2H&)



DAY 2016-06-09
J|ZY  2016-06-08

OfA|OLS R (FA =8--I d)

e
w7

2. B7|AIHO| 2YRE

62.45

46.84

31.22

15.61

— 0.00

-15.61

-31.22

-46.84

-62.45

27153

il
7red o

0 0 ELy
62 62 FLY

HCM6-H-SHARES IDX FUT JUN16

0.00  2,199.50 4,399.00 6,598.50

8,798.00~10,997.50 13,197.00 15,396.50 17,!

3. L2 &R HS (X M0 LS )

HCM6

H-SHARES IDX FUT JUN16

4. iHiEEo| oo d=H(VaR : 99% 4 2| 4+F,10Y

742
(EH9l B2l

5

717) (EF9l: Bt
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J|Z=2  2016-06-08

SMART g2} d-MSCIM E 25 H L F |

Heftld A ed
Al x| 2 A9} 0 0 02
= INE Agt 10,424 0 10,424 %9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THe|- 4 2h3d)
SWMXWOO( A1 8HMXWO 0| 245160520 868

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS
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ZAlY  2016-06-09
J|Z=2  2016-06-08

SMARTE 3 2 EZS A CSIS004H %

Helithe  Aeed™ Of==(1) =2 +=ZX|M(1-2)
Al NES A2} 4,811 0 4,811 AtQ|
ol SES A2t 4,811 0 4,811 =tQ|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C A13+HCSI5000(| 2S160608 384

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

MO 4 (VaR : 9% 2|+ F,1027|F) GEEEIE)

s A3 WEO] ZS 0| 0f220] A0 X7 ABEUS



ZA|Y  2016-06-09
7|=2  2016-06-08

KOSPI200 dHHzZ|X| S EHEHA 3

Mt w/tsd

7 S

1,126 0 1,126 Uy

KR4101L60003-2016-06 X| =M S

468.47

312.31

156.16

— 0.00 T T T f
or 0.00 62.46 124,93  187.39 7249.85 31231 374.78 437.24

-156.16

-312.31

-468.47

-624.63 -

KR4101L90000-2016-09 R A 5| 200K| =M =

501.80

376.35

250.90

125.45

= 0.00 T T T f
or 0.00 62.73 125.45 188.18 7250.90 313.63 376.35 439.08

-125.45

ArAn AN



3. A|Lt2| 2

-250.90

-376.35

-501.80 -

H £ TTHSEIE MY ZY)

= T ST T
KR4101L600 2016-06 X|4=4 2 50
| | 7| ZRpArO] HEN |
e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 50 50 50 50 50 50 50
-5.33% 33 33 33 33 33 33 -33
-2.67% 17 17 17 17 17 17 17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 33 33 33 33 33 33 33
8.00% 50 50 50 50 50 50 50
KR4101L900 2016-09 ZATI200X| =M 2 40

7| =Rt HE S

e 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 40 40 40 40 40 40 -40
-5.33% 27 27 27 27 27 27 27
-2.67% 13 13 13 13 13 13 13
0% 0 0 0 0 0 0 0
2.67% 13 13 13 13 13 13 13
5.33% 27 27 27 27 27 27 27
8.00% 40 40 40 40 40 40 40

:99%ME|+=F,10Y 7| =)



SAlY  2016-06-09
7|FY  2016-06-08
SEUHYA R (FY-IHY)
L Hef=

27153

il
7red o

7 2 CH &

2,641.16

1,760.77

880.39

0.00

0.

-880.39

-1,760.77

-2,641.16

-3,521.54 -

VGM®6-EURO STOXX 50 JUN16

D0 759.75 1,519.50 2,279.25

3,039.00 3,798.75 4,558.50 5,318.25 6,

3. A2 £ ZHE (K& A HIY)
EURO STOXX 50 JUN16
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DAY 2016-06-09
J|ZY  2016-06-08

72 ch 4
e 27133

A 7/t

3,172 0 3,172 Ly

HCM6-H-SHARES IDX FUT JUN16

3,090.75

2,318.07

1,545.38

772.69

1) 0.00 .
ol 0.00 2,199.50 4,39

-772.69

9.00 6,598.50,8,798.00 10,997.5013,197.0015,396.5017,!

-1,545.38

-2,318.07

-3,090.75 -

MHCM6-MINI H-SHR IDX JUN16
80.82

60.61

40.41

20.20

~— 0.00 T T T T T T

%5 0.00  2,199.50 4,399.00 6,598.50,.8,798.00 10,997.5013,197.0015,396.5017,!

-20.20

AN 1



-4U.41

-60.61
-80.82 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCM6 H-SHARES IDX FUT JUN16 247
MHCM6 MINI H-SHR IDX JUN16 6
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

360



2016-06-09
2016-06-08

N o

MY >
ne me

A7 [IIEH ME 626 623 3 U
A t5E =M 0 0 0 2Ly
A f{7tsd M= 1,502 0 1,502 Ly
A S7t5H =4 0 291 -291 ALY
2. Q7|A| -l £l ix
KR4101L60003-2016-06 Il —?—tl =
655.86
437.24
218.62
=
=
:;I: 0.00 T T T 1 T T T
3{5 0.00 62.46 124.93 187.39 249.85 312.31 374.78 437.24
-218.62
-437.24
-655.86
-874.48 -
7tA
KR4101L90000-2016-09 _=.|_¢.|T|.| 200I| -’,‘-)}j%
627.25
470.44
313.63
156.81
=
=
:;I: 0.00 T T T 1 T T T
3{5 0.00 62.73 125.45 188.18 250.90 313.63 376.35 439.08




-156.81

-313.63

-470.44

-627.25

KR4201L62403-2016-06 =240

24.00

18.00

12.00

.00

60.00

120.00

180.00

240.0 300.00 360.00 420.00

¢

-12.00

-18.00

-24.00

266.75

200.06

133.38

-133.38

=200 NA

KR4201L62429-2016-06 =242.5

0.00

60.63

121.25

181.88

242.5 303.13 363.75 424.38

N

N




R AVIVAVIY)

-266.75

3. ALE|Q Y 2ol LM E(E A A0 A o) (EF9: i B2l)
KR4101L600 2016-06 X|4=4 2 70

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 70 70 70 70 70 70 70
-5.33% 47 47 47 47 47 47 47
-2.67% 23 23 23 23 23 23 23
0% 0 0 0 0 0 0 0
267% 23 23 23 23 23 23 23
5.33% 47 47 47 47 47 47 47
 8.00% 70 70 70 70 70 70 70
KR4101L900 2016-09 R A H|200X| =M & 50

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% -50 -50 50 50 -50 50 -50
-5.33% 33 -33 33 33 33 33 -33
-2.67% 17 17 17 17 17 17 17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 33 33 33 33 33 33 33
8.00% 50 50 50 50 50 50 50
KR4201L624 2016-06 2240 10

7| =Rt HE S
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 5 5 5 5 5 5 5
-5.33% 5 5 5 5 5 5 5
-2.67% 3 3 3 3 3 3 3
0% 0 0 0 0 0 0 0
267% 3 3 3 3 3 3 3
5.33% 7 7 7 7 7 7 7
8.00% 10 10 10 10 10 10 10
KRA201L624 2016-06 2242.5 110

7| =AHte| HE Y
7424 | 2500% -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 41 41 41 41 41 41 41
-5.33% 41 41 41 41 41 41 41
-2.67% 36 36 36 35 35 35 35



0%
2.67%
5.33%
8.00%

-37

-37
-73
-110

-37
-73
-110

-37
-73
-110

-37

-37
-73
-110

-37
-73
-110

-73
-110

-73
-110

ol

71¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4+F,10

224



DAY 2016-06-09
J|ZY  2016-06-08

E
=rolm A

AR HA-TYY)

32

= 2 13

I 4r = >

2. 7N He| &

10

|
B

58.74

44.05

29.37

14.68

-29.37

-44.05

-58.74

44.62

33.46

22.31

11.15

Hefohd  AHeieH

M2 5 H 0 0 0

t5E  MHd= 0 0 0

S Rt5H 56 0 56

FEH  ME 302 0 302
HGN6-COPPER FUTURE JUL16

0.00 51.28  102.55 153.83 _7205.10 256.38 307.65 358.93

7t4

LAN6-LME PRI ALUM FUTR JUL16

0.00 389.31 778.63 1,167.94_1,557.25 1,946.56 2,335.88 2,725.19 3,




“Ll.10

-22.31

-33.46

-44.62

LXN6-LME ZINC FUTURE JUL16

57.29

pd

42.97

28.65

14.32

pd

0.00

.00

499.56  999.13 1,498.69,1,998.25 2,497.81 2,997.38 3,496.94 3!

-14.32

-28.65

-42.97

-57.29

140.93

105.70

-70.46

-105.70

XGQ6-MINI GOLD FUTURE AUG16

pd

yd

pd

pd

.00

311.75 623.50 935.25 1,247.00 1,558.75 1,870.50 2,18

2.25 2,

pd

pyd




YSN6-MINI SILVER FUT JUL16

56.38
42.28 //
28.19 /
14.09
& /
T 0.00 : : : : : :
e 000 410 820 12%39 2049 2459  28.68
-14.09 /
28.19 /
4228
5638
7424
3. ALl AR EHE @A UL (ch9l:a8g2)
HGNG6 COPPER FUTURE JUL16 5
LANG LME PRI ALUM FUTR JUL16 4
LXNG6 LME ZINC FUTURE JUL16 5
XGQ6 MINI GOLD FUTURE AUG16 11
YSN6 MINI SILVER FUT JUL16 5
4. THUA B AIHE N0 AU (VaR : 99%AIE|+5,10271F) (el are)



DAY 2016-06-09
J|ZY  2016-06-08

ojLAR| QI AT AR (HA-THIE)

A7 {7153

A 7/t

1,791.66
1,343.74
895.83
447.91
=

=

:;'_; 0.00

(o]

h 0.
-447.91
-895.83

-1,343.74
-1,791.66
1,882.88
1,412.16
941.44
470.72

=

=

3l 0.00

ar

4

-470.72

antl Aa

CLN6-WTI CRUDE FUTURE JUL16

25.18 37.77 50.36 62.95 75.54

COU6-BRENT CRUDE FUTR SEP16

25.95 38.92 51.89 64.86 77.84




-941.44

-1,412.16

-1,882.88

HONG6-NY Harb ULSD Fut JUL16

613.18

408.78

204.39

pd

of 0.00

0.39 0.77 1.%54

1.93

2.31

2.70

-408.78

-613.18

-817.57

NGN6-NATURAL GAS FUTR JUL16

1,149.74

766.50

383.25

pd

-383.25

-766.50

-1,149.74

-1,532.99

.00

0.62 1.24 1.%47

3.09

3.71

4.32

pd

pd




A

3. ALE|E &9

CLN6
COU6
HONG6
NGN6
XBN6

XBN6-GASOLINE RBOB FUT JUL16

458.60

305.73

152.87

0.00 T T T
0.00 0.40 0.80 1.19

-152.87

2.39 2.78

-305.73

-458.60

-611.46 -

TEHS(ZICHE A0 ASH)
WTI CRUDE FUTURE JUL16
BRENT CRUDE FUTR SEP16
NY Harb ULSD Fut JUL16
NATURAL GAS FUTR JUL16
GASOLINE RBOB FUT JUL16

4. it EEF9| o d=H(VaR : 99% 42| +F,1027|F)

123
49



DAY 2016-06-09
J|ZY  2016-06-08

O 2| ZEX QI A Se|{A R (XA -aHlH)

Mt 7rEE d= 0 0 0
H=

A 7/t

BONG6-SOYBEAN OIL FUTR JUL16

499.45

332.96

166.48

— 0-00 T T T 1 T T
or 0.00 8.07 16.15 24.22 32.29 40.36 48.44 56.51

-166.48

-332.96

-499.45

-665.93 -

CN6-CORN FUTURE JUL16

2,189.66

1,642.24

1,094.83

547.41

~— 0.00 T T T T T T

%5 0.00 106.94 213.88 320.81 7427.75 534.69 641.63 748.56

-547.41

1 NOA 0D



-1,U94.85

-1,642.24
-2,189.66
74
CTN6-COTTON NO.2 FUTR JUL16

265.12

198.84 //
132.56 /

66.28
ﬁ /
=
;’ 0.00 T T T T T T
2{'; 0.00 16.46 3293  49.39 _765.85 8231  98.78 115.24
-66.28 /

-132.56 /

-198.84

-265.12

74
KCN6-COFFEE 'C' FUTURE JUL16

385.56 //
257.04 /

128.52

= /

=

;’ 0.00 T T T T T T
2{'; 0.00 33.05 66.10  99.15 3220 165.25 198.30 231.35
-128.52 /

-257.04 /

-385.56

-514.08




KWN6-KC HRW WHEAT FUT JUL16

187.69

125.12

62.56

pd

0.00

121.25

242.50 363.75 85.00

606.25

727.50

848.75

-125.12

-187.69

-250.25

SBN6-SUGAR #11 (WORLD) JUL16

1,075.71

806.78

537.85

268.93

pd

0.00

0.

-268.93

-537.85

-806.78

-1,075.71

00

4.75

9.50 14.25 19.00

23.75

28.50

33.25




SMNG6-SOYBEAN MEAL FUTR JUL16

937.17

702.88

468.59

234.29

pd

0.00
0.00

101.95

203.90 305.85 07.80 509.75 611.70 713.65

-234.29

-468.59

-702.88

-937.17

SN6-SOYBEAN FUTURE JUL16

1,637.64

d

1,228.23

818.82

e

.00

285.31

570.63 855.94 _1,141.25 1,426.56 1,711.88 1,997.19 2,.

-818.82

-1,228.23

-1,637.64

WN6-WHEAT FUTURE(CBT) JUL16

758.98

569.24



—voeeT

Dt 0.00 T T T T

or 0.00 127.25 254.50 381.75 509.00 636.25

763.50 890.75 1,

-379.49

-569.24

-758.98 -
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BONG6 SOYBEAN OIL FUTR JUL16
CN6 CORN FUTURE JUL16

CTN6 COTTON NO.2 FUTR JUL16
KCN6 COFFEE 'C' FUTURE JUL16
KWN6 KC HRW WHEAT FUT JUL16
SBN6 SUGAR #11 (WORLD) JUL16
SMN6 SOYBEAN MEAL FUTR JUL16
SN6 SOYBEAN FUTURE JUL16
WN6 WHEAT FUTURE(CBT) JUL16
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