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HMRRD BHKRND REZEZH ML
9% 5 & (ADV) BIRZ% ADVE L &8 KECR BEXSE BIRZ% ADVE L &#H KEER
(ARER) (ADV ) (BHER)
X ESA GE GE 1,000,000% 7% IS : 0.0025=6.25% 5T 2,801,947 98% 2,801,947 | 10,798,008 1,007,254 14% 1,006,322% 5T 26,479,069
HAth : 0.005=12.50% 7T
105 HHE R° ZN OzZN 100,000 5T 1/32691/2 = 15.625% 5T 1,409,428 96% 140,943% 5T 2,767,663 428,181 61% 42,818% 7T 1,822,342
54 # E 852 ZF OzZF 100,000 7T 1/32091/4 = 7.8125% 5T 814,522 94% 81,452% 7T 1,982,117 93,503 59% 9,350% 7T 618,407
24 HAE 552 zT ozT 200,000 7T 1/32891/4 = 15.625% 5T 368,712 91% 73,742% 5T 1,353,836 12,329 60% 2,466E 7T 105,776
XE B ZB 0zB 100,000 5T 1/32 = 31.25%7T 356,571 94% 35,657% 7T 426,004 74,210 69% 7421% 5T 292,862
BRE 2 uB ouB 100,000 7T 1/32=31.25%7 125,721 90% 12,572% 7T 571,434 681 55% 68% T 3,477
30KRBRIE D2 zQ QzQ 5,000,000% 7¢ T4 : 0.0025=10.4175% 7T 61,766 99% 308,832% 7T 777,368 1,983 7% 9,913% 7T 96,980
HAth: 0.0050 = 20,835% 7T
B 3R E 2 T1U, F1U,N1U, | - 100,000 7T 26 =1/3221/4 6,696 87% 670% T 89,440 - - - -
B1U 5% , 109 , 30F=1/3221/2

1. XL LR CME MNFRPIEER 5 H ZHAR,

2. XELHRIR CBOT MUMKHIENERZHZRHAR,

HRRB BHKRN RARZE 3 ML
ARS8 BIFRZ% ADVE L &8 RECE BERSE BFRH% ADVE L &8 KEOR
(ADV) (BRER) (ADV) (ARER)
E-RARFRE 500582 ES ES 50%7T 0.25 = 12.50% 7T 1,687,774 100% 173,176 %7 2,663,980 484,473 100% 49,740% 7T 3,056,975
#+2 0.05 = 2.50% T
E-RIRGYHTX 52100 $EE NQ NQ 20% 7T 0.25=5.00 £t 277,255 100% 23,7245 319,836 5,957 100% 510% 7T 53,042
#ME0.05=1.00 %%
E-XREREER (5% ) 2 YM OYMC/OYMP | 5% 7T 1.00 = 5.00% T 157,647 100% 13,930% T 97,342 706 100% 0%t 18,962
RAZ22518% (AT )" NIY - 5008 7T 5.00 = 2500 7t 51,790 100% 3,938% 7T 98,700 - - - -
E-B#R S&P FRELRR 400 52 EMD EMD 100%£ 7T 0.10 = 10.00% 7% 22,081 100% 3,265% 7T 87,474 - - - -
#t#£ 0.05=5.00%7T
A Z2255 (%) NKD KN/JN 5% 5.00 = 25.00% 5T 17,570 100% 1,596 T 59,404 - - - -
FRE50058 5K SP CS/PS 250% 7T 0.10 = 25.00% 7T 13,638 7% 7,016% 7T 102,704 43,304 0% 22,226% 7T 412,382
#12 0.05 = 12.50% 7T
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AR EAKRN RAEZE 3 ML

RS E BIRB% ADVE Y &8 KPLE B#X 5 E(ADV) BFRE% ADVE Y &5 RPLE
(ADV) (BAERT) (BAET)

FUR(WTI) cL LO 1,000%E FH0.01%7T 896,081 96% 45,742%35% | 1,740,134 210,661 54% 9,685% 7T 4,956,241

BEAREAESY 342,404 96% 9,862% 7T 998,123 81,861 12% 2,268% 7T 3,327,017
RRS NG ON, LN 10,0008 T RERB LML 0.001%7T(0.1%5) ' " ' *
RBOB’5 RB OB 42,000 ZEME Fh140.0001% 7T 161,552 92% 11,3882 T 389,410 1,253 24% 87T 32,026
T HO oH 42,000 £EME Fh140.0001% 7T 159,355 91% 11,9042 T 364,522 3,892 10% 297%7T 182,609
FOA(FR14%) BZ BE 1,000 £EH SRMO.01%T 131,756 99% 7,603% 7T 155,456 4,247 0% 1545 398,289

XEGARBNYMEXAN AR HIEEZ S HZHAR,

HH R HRRB BHKRN REZZH ML
EEEEE ) BFRZ% ADVE L &8 ES S BEXSE BFRH% ADVE L &H RECR
(ADV) (BRER) (ADV ) (BRERT)

FTT/E T 6E 6E 125,000B% 7T SRMTEHHH10.0001% T 277,449 99% 38,751% 7T 459,746 58,197 97% 8,163% T 439,391
(12.50%7T/64)

B t/%ET 6J 6J 12,500,000 B 7T 1 B TEHHM20.000001% 7T 160,591 99% 16,868% 7T 177,478 10,288 95% 1,080% 35T 123,797
(12.50%T/IE4)

HEEIET 6B 6B 62,500 48 SREEHHH10.0001%£T 107,492 99% 10,144% 5T 182,514 13,278 96% 1,253%7T 174,869
(6.25% TT/E4)

BT/ERT 6A 6A 100,000 i SRTEFHH1420.0001% 7T 101,865 99% 7,963% 7T 138,260 6,562 97% 512% 7T 82,309
(10.00%7T/E4)

n/ERT 6C 6C 100,000 BT H420.0001% 7T 74,628 99% 5,992% 5T 110,447 5,886 98% 474% 7T 67,324
(10.00%7T/&4)

BhRIER 6M 6M 500,0008 k% HREREHH1110.000025% 7T 45,253 97% 1,502% 7T 157,688 85 75% kESH 1,998
(12.50%7T/E4)

WER/ET 6S 6S 125,0005%EB I H1420.0001% 7T 25,146 98% 3,301% 7T 34,149 1,267 95% 168% 7T 21,460
(12.50%7T/IE4)

1. XESNRBCMENN SRHIERR S HZHAR,



BHXRSE BYRE% ADVE L &8 KECR HERSE BFRHE% ADVE L& RELR
(ADV) (BRERT) (ADV ) (BAET)
K2 zC ozc 5,0005%XE &HH0.0025% T 301,493 94% 5913% 7T 1,349,885 84,026 57% 1,655% 7T 1,329,229
RF? zs 0zs 5,000BXF SHRNF0.0025% 7T 204,080 94% 10,119% 7% 763,912 72,741 61% 361257 821,529
EMIFRILE? zw ozw 5000% X F HEREF0.0025% 7T 111,359 98% 2,907% 7T 431,772 28,074 51% 736% 7T 381,144
X zL ozL 60,0008 S850.0001E 7T 98,652 97% 1,878% 7T 383,769 7,542 31% 143% 5T 115,247
k0 M ozM 10050 FEM10ES 82,776 95% 2,739% 7T 346,338 11,333 61% 3T4ET 188,564
SEE LE LE 40,000%% #5850.00025% T 55,155 93% 3,342% 7T 278,224 16,018 72% 972% T 298,565
EAE HE HE 40,0008 #98£0.00025% T 42,429 93% 1,251% 5T 216,988 12,889 80% 372% T 267,376
RFEGEL LN E? KE OKE 5,000 X E BHH0.0025% T 27,851 96% 780% 7T 154,679 2,624 36% 7T4%ET 51,594
1. XESARER CME ANRRHIERRZ S HZHAR, *FRR{THE 885 CME Globex? = @~ B,
2. XEEHRR CBOT MUMKHIEMR S HEHAR,

BIEIRSZE BFRE% ADVE L &8 RELR EE=EE7) BFRE% ADVE L &8 KECR
(ADV) (BAET) (ADV ) (AFETR)
HE GC 0G 100&##& 5 FEEHRF0.10XT 188,035 94% 22,975% 5T 387,585 31,615 62% 3,864% T 1,430,364
4" HG HX 25,0008 SH0.0005% T 69,125 97% 45475 170,125 140 58% 9E T 2,505
B4R Sl SO 100 £# &7 SELEHT0.00557T 50,021 96% 4191%5% 170,105 5,881 73% 498% 7T 173,468
(BEXS) ;
BHLHRT0.001ET
(hE/8H )
&2 PL PO 5048 & FSEBHRT0.10ET 13,963 95% 826%ET 68,848 278 7% 1757 6,540
Lk PA PAO 100& & &7 FEHHRT0.05%7T 5,696 94% A47TET 31,497 238 8% 18%5T 8,018
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NTES MT GCK 1A26A
E R IR ZBH5:ZBMF 28178
SRR IR OMD 2A23H
SEHERFTE R oLD 2A23H
A 9Buckeye ki i tE EN BUC 38230
TR F BRI S EN LPS 3H30H
a] A # % cce 3A30R
NYMEX R i A1 86 B 2 EN BEA, BSA 3H30R
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B @ # % %X 5 FR(BM&FBOVESPA)

BZETRPRIOREREENHI SN EE MM |, 7

EREN R ADV ( 2015F1HA#M2A ) KPGE (2015528 )

DI BR:DI1 1,026,167 15,357,177
RIRET BR:WDL 348,206 65,741
E BR:DOL 328,446 1,333,075
IBOV BR:IND 65,481 477,328
H4RIbov BR:WIN 54,066 14,829
I3kA L 32 3 At (BMD)

B D FCPO 53,231 190,872
FTSE HIRIE A& FKLI 11,076 32,552
BEEmRZ T (DME)

DMERT £ Btk oQD 7,258 ‘ 19,153

EEKOSPI20058 %% ‘ KS 11,230 ‘ -
75 674 255 7 (MexDer)
28K Bl A IR 5% M:TE28 40,541 2,533,652
ET-LE R M:DA 34,413 642,564
IPC 58 8% M:IPC 3,100 30,260
202412 A% M:DC24 2,874 45,616
HHRIPC M:MIP 1,860 5,725
203155 A i35 M:MY31 390 24,269
30FHAfR 5 HA%k M:M30 251 1,800
KT RIS | B zunas s ]
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