2016-09-29
2016-09-28

oll

Al

Ho

KK

7|

0 2o

11 2o

11

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



ZAlY  2016-09-29
J|&Y  2016-09-28

e 27133

A 7/t

2,352 0 2,352 ZhLY

KR4101LC0006-2016-12 X| =M =

1,553.40

1,165.05

776.70

388.35

= 0.00 .
or 0.00 64.73  129.45 194.18 7258.90 323.63 388.35 453.08 !

-388.35

-776.70

-1,165.05

-1,553.40 -

KR4111LA0006-2016-10 MMM X} 7|HM E

599.00

399.33

199.67

— 0-00 T T T d T T T |
or 0.00 391,500.0883,000.00174,5001866,00010657,5002)849,000)740,5003)Q32,

-199.67

AnA AN



-399.33

-599.00
-798.66 -
7t4
3. ALtE[2E P HE (F &0 dEH) (Thpf: 4 2h3)
KR4101LC002016-12 X| =M 2 124
| | ES NN |
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 124 124 124 124 124 124 124
-5.33% -83 -83 83 83 83 83 -83
-2.67% 41 41 41 41 41 41 41
0% 0 0 0 0 0 0 0
2.67% 41 41 41 41 41 41 41
5.33% 83 83 83 83 83 83 83
8.00% 124 124 124 124 124 124 124
KR4111LA002016-10 AH HXHEME 64
7| =Rt HE S
e 2500%  -1667%  -833% 0%  833%  1667%  25.00%
-8.00% -64 64 64 64 -64 -64 -64
-5.33% 43 43 43 43 43 43 43
-2.67% 21 21 21 21 21 21 21
0% 0 0 0 0 0 0 0
267% 21 21 21 21 21 21 21
5.33% 43 43 43 43 43 43 43
8.00% 64 64 64 64 64 64 64
4. TP Y Eo| X[ T M0 Y3 H(VaR : 9% ME|+F,10U7|FE) (THel -4 2H&)



ZAlY  2016-09-29
J|&Y  2016-09-28

AOFEE|HE| X S8 H

23

1

ot

KR4101LC0006-2016-12 X| =M =

0 ZU
1,683 ZLf

129.45 194.18 ~258.90 323.63 388.35 453.08 !

{2l CH &
M StsdH M=
A SFt5dH M=
2. B7|A e 2R
1262.14
841.43
42071
=
;F 0.00 .
(o]
e 000 6473
-420.71
-841.43
1,262.14
11,682.85 -

3. ALE| 2 &P EHF(Z[CHE A0S )
KR4101LCO0 2016-12 X|4=M &

7} -25.00%
-8.00% -134
-5.33% -90
-2.67% -45

0% 0
2.67% 45
5.33% 90

8.00% 134

-16.67%
-134
-90

-45

0

45

90

134

7| =Xt HE

-8.33%
-134
-90
-45

0

45

90

134

0%
-134
-90
-45
0

45
90
134

M
S

8.33%
-134

134

16.67%
-134
-90

-45

0

45

90

134

134



ol

7|1¥)

ol
=

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

102



ZAlY  2016-09-29
J|&Y  2016-09-28

138} B[EHE|X] QI A (FA-THEH)

e I
I Q5 Ao

= 0 0 0 ELy
= 3,754 0 3,754 Z4

2. B7|AIHO| 2YRE

KR4101LC0006-2016-12 X| =M =

3,754.05
2,815.54
1,877.03
938.51
&
T 000 . . . . : . .
?{5 0.00 64.73 12945 194.18 25890 323.63 38835 453.08 !
-938.51
-1,877.03
-2,815.54
-3,754.05 -
7tA
3. AUE|2F 2T USEHELo L) (Chel- =4 ah2)
=
KR4101LC00 2016-12 X| =M 2 300
Z| =X Lto] HEE
742 -2500%  -1667%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -300 -300 -300 -300 -300 -300 -300
-5.33% -200 -200 -200 -200 -200 -200 -200
-2.67% -100 -100 -100 -100 -100 -100 -100
0% 0 0 0 0 0 0 0
2.67% 100 100 100 100 100 100 100
5.33% 200 200 200 200 200 200 200

8.00% 300 300 300 300 300 300 300



ol

7|1¥)

ol
=

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

228



ZAlY  2016-09-29
J|&Y  2016-09-28

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

Heftld A ed
Al x| 2 A9} 0 0 02
g B Aot 11,105 0 11,105 9|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2[S160822 884

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO &S (VaR : 99%ME|$E,102 7| F) ()10

738

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



ZAlY  2016-09-29
J|&Y  2016-09-28

SMARTE 3 2 EZS A CSIS004H %

Heftld A ed
Al x| 2 A9} 0 0 02
g x| 2 Aot 5,098 0 5,098 Q|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9l: B2l
SWCSI5000C A13+HCSI5000(| 2S160908 394

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

4. THYAME 0| A|r

k>

MO 43 (VaR : 99% 412+ F,1027|F) (Eh9:y ot
807

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



SAIY  2016-09-29
7|FY  2016-09-28
SEUHYA R (FY-IHY)
L A=Y

3. AL}

B oA

ol

=2 ="

VGZ6

27153

il
7red o

7 2 CH &

2,572.84

1,929.63

1,286.42

643.21

0.00

0.

-643.21

-1,286.42

-1,929.63

-2,572.84 -

VGZ6-EURO STOXX 50 DEC16

D0 738.75 1,477.50 2,216.25

2,955.00 3,693.75 4,432.50 5,171.25 5,!

TEHSE =L Y=Y

EURO STOXX 50 DEC16

M U(VaR : 99%2 2|4F,10

ol
=

7|1¥)

Fﬁ
H0
i3
ra
{0

206

m
H0
s
[pEl
Y



ZAlY  2016-09-29
J|&Y  2016-09-28

PEErS
A7 iEA M2 0 0 0 Zuf
2 t5d M2 1777 0 1777 S
2. 87| A ”e| 2ol
HCV6-H-SHARES IDX FUT OCT16
1,665.39
1,249.04
832.69
416.35
a0l
=|
:;E O-OO T T T 1 T T T
2'5 0.00 2,433.75 4,867.50 7,301.25,9,735.00 12,168.7514,602.5017,036.2519,
-416.35
-832.69
-1,249.04
-1,665.39 -
73
MHCV6-MINI H-SHR IDX Fu OCT16
83.41
55.61
27.80
a0l
=|
:;E 0-00 T T T 1 T T T
2'5 0.00 2,433.75 4,867.50 7,301.25,9,735.00 12,168.7514,602.5017,036.2519,
-27.80
Ccc c1



-33.01

-83.41
-111.21 -
77
3. AlLf2I@E £l PRHSE HE M43 ) GEEE)
HCV6 H-SHARES IDX FUT OCT16 133
MHCV6 MINI H-SHR IDX Fu OCT16 9
4. THYAHEO| |THE A0 A2 (VaR : 99% 2|4 F,10U7|F) EEEE)

194



ZAlY  2016-09-29
J|&Y  2016-09-28

22,395 0 22,395 ZtLj
0 8,684 -8,684 LY

e TR
0
\J

oo rx oo rx
rz Mo rx mo
o
o
o
0
=

Al
il
Al
il
[
T+
[
T

2. 7N He| &

12
|
P

KR4101LC0006-2016-12 X| =M &

16,796.14

11,197.43

5,598.71

— 0-00 T T T 1 T T T
or 0.00 64.73  129.45 194.18 7258.90 323.63 388.35 453.08 !

-5,598.71

-11,197.43

-16,796.14

-22,394.85 -
72

KR4201LA2607-2016-10 &260

8,684.00

6,513.00

4,342.00

2,171.00

2'5 0.00 65.00 130.00 195.00 260.00%_325.00 390.00 455.00




-Z,1/1.0U

-4,342.00

-6,513.00

-8,684.00

3. AlLtE|2E £F=HSE L0 E=H)

=
KR4101LC00 2016-12 X|=M=

1,787

J|ARHAO] S A
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,787 -1,787 -1,787 -1,787 -1,787 -1,787 -1,787
-5.33% -1,191 -1,191 -1,191 -1,191 -1,191 -1,191 -1,191
-2.67% -596 -596 -596 -596 -596 -596 -596
0% 0 0 0 0 0 0 0
2.67% 596 596 596 596 596 596 596
5.33% 1,191 1,191 1,191 1,191 1,191 1,191 1,191
8.00% 1,787 1,787 1,787 1,787 1,787 1,787 1,787
KR4201LA26 2016-10 =260 2,855
| 7| A XHALO| IS |
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 296 296 296 296 295 295 295
-5.33% 295 295 295 293 291 288 284
-2.67% 285 277 266 253 238 221 203
0% 102 68 34 0 -35 -69 -104
2.67% -615 -637 -662 -688 -715 -744 -774
5.33% -1,702 -1,704 -1,709 -1,715 -1,723 -1,734 -1,746
8.00% -2,849 -2,849 -2,849 -2,849 -2,850 -2,852 -2,855

4. oY & F0| 2|40 4= H(VaR : 9% E|+F, 10U 7| F)



SAlY  2016-09-29
2016-09-28

ojLAR| QI AT AR (HA-THIE)

Mt FEH  ME 0 0 0
ol {7tsd M= 6,248 0 6,248
2. Q7| A|Ee & x
CLX6-WTI CRUDE FUTURE Nov16
1,478.16
1,108.62
739.08
369.54
=
=
:;I: 0.00 T T T 1 T T T
3{5 0.00 11.17 2234 3350 4467 5584 67.01  78.17
-369.54
-739.08
-1,108.62
-1,478.16 -
74
COF7-BRENT CRUDE FUTR JAN17
1,632.93
1,224.70
816.46
408.23
=
=
:;I: 0.00 T T T 1 T T T
3{5 0.00 11.77 2354 3530 “47.07 5884 70.61  82.37
-408.23
o1cCc A




-510.40

-1,224.70

-1,632.93

HOX6-NY Harb ULSD Fut Nov16

541.17

360.78

180.39

pd

of 0.00

0.36 0.71 1.%42

1.78

2.13

2.49

-541.17

-721.55

NGX6-NATURAL GAS FUTR Nov16

1,337.26

891.51

445.75

-445.75

-891.51

-1,337.26

-1,783.01

pd

.00

0.76 1.53 2.%05

3.81

4.58

5.34

pd

pd




3. A|Lt2| 2

473.94

315.96

157.98

A

-157.98

-315.96

-473.94

-631.92 -

0.

XBX6-GASOLINE RBOB FUT Nov16

00 T T T
0.00 0.34 0.68 1.02

T T

2.04 2.38

H 2P EHSE AU STY)

=2 ="

CLX6
COF7
HOX6
NGX6
XBX6

WTI CRUDE FUTURE Nov16
BRENT CRUDE FUTR JAN17
NY Harb ULSD Fut Novl6
NATURAL GAS FUTR Novl6
GASOLINE RBOB FUT Novl6

Ol ZA(VaR : 99% A4 F,1097|F)

143
51



ZAlY  2016-09-29
J|&Y  2016-09-28

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

A7 {7153

A 7/t

BOZ6-SOYBEAN OIL FUTR DEC16

885.26

663.95

442.63

221.32

— 0-00 T T T 1 T T
or 0.00 8.34 16.68 25.01 33.35 41.69 50.03 58.36

-221.32

-442.63

-663.95

-885.26 -

CTZ6-COTTON NO.2 FUTR DEC16

358.79

239.19

119.60

— 0.00 T T T

2'5 0.00 17.44 34.87 5231 69.74 87.18 104.61 122.05

-119.60

27270 10



&
=
o

A

-4£39.19

-358.79

-478.38

1,756.83

1,317.62

878.42

439.21

0.00

CZ6-CORN FUTURE DEC16

pd

0.00

-439.21

-878.42

-1,317.62

-1,756.83

82.94 165.88 248.81 31.75

414.69

497.63

580.56

KCZ6-COFFEE 'C' FUTURE DES16

571.86

381.24

190.62

pd

0.00

.00

38.43 76.85 115.28 53.70

192.13

230.55

268.98

-190.62

pd

-381.24

pd

-571.86

-762.49



=
)
or

A

KWZ6-KC HRW WHEAT FUT DES16

190.69

127.13

pd

.00 104.81 209.63 314.44 19.25 524.06 628.88 733.69

-127.13

-190.69

-254.26

1,523.76

1,142.82

761.88

380.94

0.00

-380.94

-761.88

-1,142.82

-1,523.76

SBH7-Sugar #11 (WORLD) MAR17

pd

0.00 5.86 11.72 17.58 23.44 29.30 35.16 41.02




SMZ6-SOYBEAN MEAL FUTR DEC16

639.16 /

426.11 /

213.05 /

0.00 T T T T T T
0.00 7490 149.80 224.70 299.60 37450 449.40 52430 !

-213.05 /

-426.11 /

-639.16

-852.21

SX6-SOYBEAN FUTURE NOV16

1,348.12 //
898.75 /
449.37 /
0.00 T T T T T T
000 23813 47625 71438 952.50 1,190.63 1,428.75 1,666.88 1,
-449.37 /
-898.75 /

-1,348.12
-1,797.50
e
WZ6-WHEAT FUTURE(CBT) DEC16
735.31

551.48 -/



o aeTo

-367.66

-551.48

-735.31 -

0.00 T T T

0.00 101.00 202.00 303.00 ~404.00

505.00

606.00 707.00

3. ALE[2E P EHESE 0 d=H)
BOZ6
CTZ6

CZ6

KCZ6
KWZ6
SBH7
SMZ6

SX6
WZ6

SOYBEAN OIL FUTR DEC16
COTTON NO.2 FUTR DEC16
CORN FUTURE DEC16
COFFEE 'C' FUTURE DES16
KC HRW WHEAT FUT DES16
Sugar #11 (WORLD) MAR17
SOYBEAN MEAL FUTR DEC16
SOYBEAN FUTURE NOV16
WHEAT FUTURE(CBT) DEC16

of| =4 (VaR : 99% M 2|+=F, 10U 7| F)

144
59

FE
4
i3
ra
{0




<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.0000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 300
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 300
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile ()
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000500044004600206587686353ef901a8fc7684c976262535370673a548c002000700072006f006f00660065007200208fdb884c9ad88d2891cf62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef653ef5728684c9762537088686a5f548c002000700072006f006f00660065007200204e0a73725f979ad854c18cea7684521753706548679c300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA <>
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020b370c2a4d06cd0d10020d504b9b0d1300020bc0f0020ad50c815ae30c5d0c11c0020ace0d488c9c8b85c0020c778c1c4d560002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken voor kwaliteitsafdrukken op desktopprinters en proofers. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create Adobe PDF documents for quality printing on desktop printers and proofers.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /NoConversion
      /DestinationProfileName ()
      /DestinationProfileSelector /NA
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure true
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles true
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /NA
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /LeaveUntagged
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


