2014-09-12
2014-09-11

N o
>
ne me

M

EE
e x| ~gh 0 -1zl
e x4 ~gt 16 0 16 &ol

 BD|AIEe| ol

CAlHEIRE &9
ol S Lol 03 Z0| AN SAISH| &=

ZHS(Z|H & A of &=)
_ o ir
= T ar



Rl

ne me

2014-09-12
2014-09-11

N o

M

(CHel e aked)
i
Al wItEH =4 0 464 —-464 ZfLy
A #1584 0 954 —-954 Zhf

KR4201JA2726-2014-10 &272.5

953.75
715.31 -
476.88 -
_ 238.44
=
z 0.00
%5 0.00 68.13 136.25 204.38 272.50~340.63 408.75 476.88 545.00
-238.44 -
-476.88
—715.31 b N
-953.75
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4201JA27 2014-10 2272.5 166
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 5 5 5 5 5 5 5
-5.33% 5 5 5 5 5 4 4
-2.67% 5 5 4 4 4 3 2
0% 4 3 2 0 -2 -4 -6
2.67% -8 -11 -15 -19 -23 -27 -32
5.33% -54 -59 -64 -69 -74 -79 -84

8.00% -147 -149 -1562 -1565 -159 -162 -166



= <
ofl ©
. ~—
od
==
o

ok
|



Al 2014-09-12
7l&d  2014-09-11

AOIEZAN200QEHAR
Aot

el ol A
At SIS ME 0 0 0 Zhh
A 77153 ME 587 0 587 ZErLY

KR4101JC0000-2014-12 X|F=M =

261.50
196.13 -
130.7 S
6538
=
z 0.00
%5 0.00 65.38 130.75 196.13-261.50 326.88 392.25 457.63 523.00
-65.38
-130.75
19613 - Ff
-261.50
74
KR4111JC0008-2014-12 MM MAPHEM S
325.76
244.32 -
162.88 -
. 81.44 -
ol
Z 0.00
Z’L 0.00 301,62 603,25 904,871,206, 1,508, 1,809, 2,111, 2,413,

-81.44 - 5.00 0.00 5,00 500.00 125.00 750.00 375.00 000.00



3. AlLjE|og &9

EI__I

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

KR4101JC002014-12 X|=M =

KR4111JC00 2014-12

-25.

TIHE

00%
—21
14

14
o1

—25.00%

—26
=17
-9
0

9
17

(Zl £Ao&Z

-16.67%
—21
-14

14

21
AFM X

Ao -

-16.67%
—26
=17

=)

7| E=Xpe HEd

-8.33%
—21
-14

-7
0
7

14

21

7t4

0%
—21
14

-7
0
7

14

21

AHEM =

7| Z=Xpeke] HEY

—8.33%
—26
=17

AF % (VaR 1 99% A2 5=

0%
—26
=17

Z,107|F)

8.33%
-21
-14

-7
0
7

14

21

8.33%

16.67%
—21
14

-7
0
7

14

21

16.67%
-26
=17

-9
0
9

17

26

25.00%
—26
=17

-9
0
9

17

26

I'
w Mo



Rl

ne me

2014-09-12
2014-09-11

N o

M

(EHS1:8pH2l)

7153

753

3,022 Zh
3,007 &y

Rl o
Mo o
w
(@)
N
N
(@)

3,007.25
2,255.44
1,503.63
751.81

= 0.00

ol 0
-751.81
-1,503.63

-2,255.44

—-3,007.25

KR4101JC0000-2014-12 X|F=M =

.00 65.38

130.75 196.137261

.50 326.88 392.25 457.63 523.00

3. AlLIZ|2E 2 F=HS(F U &4 &=Y)

KR4101JC00 2014-12 X[ =

7t

—-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

—25.00%
-239
-159

—-80
0
80
159
239

-16.67%

-239
-159
—80
0

80
159
239

7474

7| Z=Xpete] HEd

—8.33%
-239
-159

—-80
0
80
159
239

0%
—239
-159

—-80
0
80
159
239

8.33%
-239
-159

—-80
0
80
159
239

16.67%
—239
-159

—-80
0
80
159
239

25.00%
-239
-159

—-80

80
159
239



- o
of W
. ~—
od
==
o

ok
|



Rl

ne me

2014-09-12
2014-09-11

N o

M

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

(chel:uyprel)
al
Al w7154 M= 5,650 0 5,650 &ty
A w75 M= 5,622 0 5,622 Ly

5,622.25
4,216.69
2,811.13
1,405.56

= 0.00
ol 0
—-1,405.56
-2,811.13

-4,216.69

—-5,622.25

KR4101JC0000-2014-12 X[

AI:I

3. AILIE| 28 £ xS (F&dods
KR4101JC00 2014-12 x|

7t

—-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

—25.00%
—447
-298
-149

0
149
298
447

.00 65.38 130.75 196.137261.50 326.88 392.25 457.63 523.00
7+
= oH) CHe| e akel)
ME 447
7| ZRpLbe| HEH
-16.67%  —8.33% 0% 8.33% 16.67% 25.00%
—-447 -447 —447 —-447 —447 —-447
-298 -298 -298 -298 -298 -298
-149 -149 -149 -149 -149 -149
0 0 0 0 0 0
149 149 149 149 149 149
298 298 298 298 298 298
447 447 447 447 447 447



=3
& o
od
|
o

ok
|



Rl

ne me

2014-09-12
2014-09-11

N o

M

w5 M= 0 0 0
=

FEHE 4

VGU4-EURO STOXX 50 Sep14

4,752.29

3,564.22 |

2,376.14

1,188.07

e 0.00

0.

-1,188.07

00 811.25 1,622

50

. 2,433
5

73,245,

00

4,056. 4,867. 5,678. 6,490.

25

50

75

00

-2,376.14

-3,564.22

—4,752.29

7424

(ZloH &Aool &45)

URO STOXX 50 Sep14 3

= T T =L

3. AlL}2| 2% &0l xHE
VGU4 E

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



Rl

N o
ne me

M

2014-09-12
2014-09-11

ol
==
I

<

Al

SIS ME 0 0 0
77153 ME 0 0 0 Zhh
SIS ME 0 121 —-121
77153 ME 0 74 —74 F
o=
HCU4-H-SHARES IDX FUT Sep14
74.23
LNVl - ----s===-=========================================
Y R------------>\g======================================
18.56 |
0.00
0.00 2,748. 5,496. 8,244. 10,992~13,740 16,488 19,236 21,084
-18.56 - 00 00 00 .00 00 .00 .00 .00
-37.11
R --------==================================== ) ¢g-==-=
-74.23
7t4
JYU4-JPN YEN CURR FUT Sepi14
121.09
90.82 -
60.55 -
30.27 -
0.00 !

0.00 2,340. 4,680. 7,020. 9,361.~11,701 14,041 16,381 18,722



ol
<

0.00 2,340. 4,680. 7,020.

9,361.%11,701 14,041 16,381 18,722

3. ALE|RY 2o Pt (X

HCU4
JYu4

-30.27 - 25 50 75 00 25 .50 .75 .00
-60.55 -
-90.82 -
-121.09
74
|CH&Alof 45 H) (SHel e otel)
H-SHARES IDX FUT Sep14 6
JPN YEN CURR FUT Sep14 10
x AR ZZof s AtEO| B7H55104 ® 2| &

4. utyarFo| F o £AMof &= (VaR : 99% A E|+F,107| &)



N o
>
ne me

M

2014-09-12
2014-09-11

ol
==
I

<

Al

el ol A
ME St 0 0 0
77153 ME 0 0 0
ME St 38 0 38
77153 ME 840 274 566
o=
GCZ4-GOLD 100 OZ FUTR Dec14
127.89
9592 e
6394
31.97 r
0.00
0.00 311.33 622.65 933.9871,245. 1,556. 1,867. 2,179. 2,4
-31.97 + 30 63 95 28 6
-63.94
-9592 S
-127.89
7t4
HGZ4-COPPER FUTURE Dec14
158.26
118.70 -
79.13 -
39.57 -
0.00 !
0.00 77.76 155.53 233.29-311.05 388.81 466.58 544.34 622.10



%IJ 0.00 77.76 155.53 233.297311.05 388.81 466.58 544.34 622.10

-39.57 -
-79.13 -
-118.70 -
-158.26
7424
LAU4-LME PRI ALUM FUTR Sep14
0.00
0.00 505.56 1,011. 1,516. 2,022. 2,527. 3,033. 3,538. 4,044.
13 69 25 81 38 94 50
=
gf
<
-1.00
71
LAX4-LME PRI ALUM FUTR Nov14
104.46 -
78.35 -
5223 -~
2612 -~ S
o
§/ 0.00
%5 0.00 513.25 1,026. 1,539.72,053. 2,566. 3,079. 3,592. 4,106.
-26.12 - 50 B 00 25 50 75 00
-5223 -~ S



-78.35 -

~104.46
7424
LNU4-LME NICKEL FUTURE Sep14
0.00
0.00 4,664. 9,328. 13,992 18,657 23,321 27,985 32,649 37,314
25 50 75 .00 25 50 .75 .00
-1.00
=
LNX4-LME NICKEL FUTURE Nov14
114.32
85,74 S T
57.16 |
28.58 I
0.00
0.00 4,680. 9,361. 14,042-18,723 23,403 28,084 32,765 37,446
_o8 58 | 75 50 25 .00 .75 .50 .25 .00
-57.16 |
-85.74 |
-114.32

7t



<

od
=S
I

ol
4l

LXU4-LME ZINC FUTURE Sep14

0.00
0.00 573.94 1,147. 1,721. 2,295. 2,869. 3,443. 4,017. 4,591.
88 81 75 69 63 56 50
-1.00
=
LXX4-LME ZINC FUTURE Nov14
58.65
43.99
29.32 |
14.66
0.00
0.00 576.31 1,152. 1,728,72,305. 2,881. 3,457. 4,034. 4,610.
1466 - 63 94 25 56 88 19 50
-29.32 |
-43.99
-58.65

7124

YSZ4-MINI SILVER FUT Dec14

38.48

AA AN



od
=S
I

ol
4l

28.86

19.24

9.62

0.00

0.00 4.73 9.47 14.20

-9.62

-19.24

—28.86

—-38.48

3. AlLfE|2E £9
GCZ4
HGZ4
LAU4
LAX4
LNU4
LNX4
LXU4
LXX4
YSZ4

TEH

£AoAFFH(VaR : 99%AIE| == 10U 7| F) (S| ot

18.93 23.66 28.40 33.13 37,86

S (2ith & Ao A F)
GOLD 100 OZ FUTR Dec14
COPPER FUTURE Dec14
LME PRI ALUM FUTR Sep14
LME PRI ALUM FUTR Nov14
LME NICKEL FUTURE Sep14
LME NICKEL FUTURE Nov14
LME ZINC FUTURE Sep14
LME ZINC FUTURE Nov14
MINI SILVER FUT Dec14

o

W OO O = mO wo =

& [



241 2014-09-12
7|=¢l 2014-09-11

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

od

==

o
4

w5 M= 0 0 0
=

k5 A

CLX4-WTI| CRUDE FUTURE Nov14

207.87

138,68 [========-----mmmmmmsmmmmmo A

69.29

0.00

0.00 22.71 45.42 68.1390.84 113.55 136.26 158.97 181.68
-69.29 r

-138.58

—207.87 =

—277.16

7t

COX4-BRENT CRUDE FUTR Nov14

304.22
228.16 -
152.11 -
76.05 -
0.00

0.00 24.70 49.39 74.0998.78 123.48 148.17 172.87 197.56
—-76.05 -




od
=S
I

ol

4l

-1562.11 -

—228.16 -

-304.22 <

7+

HOX4-NY Harb ULSD Fut Nov14

235.99

177.00 |

118.00 |

59.00 r

0.00

-59.00 r

~118.00 fr--mmmmmm A

~177.00 frmm oo

0.69 1.38 2.07.72.76 3.45

414

4.83

8.

52

—235.99

7t4

NGX4-NATURAL GAS FUTR Nov14

448.32

336.24 -

22416

112.08 |

0.00

0.00
-112.08

-224.16

—-336.24

—AAR RD

1.00 2.01 3.01 4.01 5.01

6.02

7.02

8.

02




od
=S
I

ol
4l

—448.32 ~

XBX4-GASOLINE RBOB FUT Nov14

212.44

7t4

169.33 |

106.22 |

53.11

0.00

0.00
-53.11

0.62

-106.22 -

-159.33

—212.44

1.25

1.87

2.49

3.11

3.74 4.36 4.98

3. AlLI2|2E £ FTHS(F &&=

CLX4
COX4
HOX4
NGX4
XBX4

(== |

)

WTI CRUDE FUTURE Nov14
BRENT CRUDE FUTR Nov14
NY Harb ULSD Fut Nov14

NATURAL GAS FUTR Nov14
GASOLINE RBOB FUT Nov14

4. Tty LrEo| At &M &FH(VaR  99% L2 5=, 107 F)



Rl

ne me

2014-09-12
2014-09-11

N o

M

ol w54 M= 0 0 0
=

= 2ol A

BOZ4-SOYBEAN OIL FUTR Dec14

524.27

349.52

174.76

e 0.00

%5 0.00 7.96 1592 23.8731.83 39.79 47.75 55.70 63.66
-174.76

—849.52 f-mmm e e

—524.27 fmm

—699.03

7424

CTZ4-COTTON NO.2 FUTR Dec14

546.56
409.92 -
273.28 -

136.64 -

ol
T 0.00
EL 0.00 16.79 33.57 50.36°67.14 83.93 100.71 117.50 134.28

-136.64 -




od
=S
I

ol
4l

—273.28 -

-409.92 -

-546.56 -

1,388.00

1,041.00

694.00 r

347.00 r

0.00

-347.00 -

—-694.00

7t4

CZ4-CORN FUTURE Dec14

0.00 86.44 172.88 259.317345.75 432.19 518.63 605.06 691

—1,081.00 f---= g/

—-1,388.00

760.25

570.19

380.13

190.06

0.00

-190.06

-380.13

-570.19

—7RN 2K

7t4

KCZ4-COFFEE "C" FUTURE Dec14

.00 45.31 90.63 135.947181.25 226.56 271.88 317.19 362.

.50

50



od
=S
I

ol
4l

-760.25 <
7474

KWZ4-WHEAT FUTURE(KCB) Dec14

407.08

305.31 ¢

203.54 -

101.77

0.00

0.00 153.88 307.75 461.63615.50 769.38 923.25 1,077. 1,231.

(@]

-101.77 13 0

—208.54 f--mmm - mmm

—305.31

—407.08

742

SBV4-Sugar #11 Oct14

1,107.46

830.59

553.73

276.86

0.00

0.00 3.63 7.26 10.89714.52 18.15 21.78 25.41 29
—276.86

—-5563.73

—830.59

-1,107.46
7424

SMZ4-SOYBEAN MEAL FUTR Dec14

04



721.25

540.94 r

360.62

180,31 [

0.00

0.00 84.30 168.60 252.90-337.20 421.50 505.80 590.10 674.40

—-180.31

-360.62 -

—540.94

—721.25

e

SX4-SOYBEAN FUTURE Nov14

1,465.29

1,098.97

732.64 |

366.32 [ e e

0.00

0.00 248.44 496.88 745.317993.75 1,242. 1,490. 1,739. 1,9
-366.32 - 19 63 06 5

-732.64

-1,098.97 -

-1,465.29

7t4

WZ4-WHEAT FUTURE(CBT) Dec14

977.63 -

733.23 -



3. ALtz

488.82 -

24441 -
=
Z 0.00
SL 0.00 129.94 259.88 389.81-519.75 649.69 779.63 909.56 1,039.
—244.41 - 50
-488.82 —--- - f
—73323 -
-977.63 “
714
E 2o xHF(Z| O AN ASHY (Eh Y
BOz4 SOYBEAN OIL FUTR Dec14
CTZ4 COTTON NO.2 FUTR Dec14
Cz4 CORN FUTURE Dec14
KCZ4 COFFEE "C" FUTURE Dec14
KWZ4 WHEAT FUTURE(KCB) Dec14
SBV4 Sugar #11 Oct14
SMZz4 SOYBEAN MEAL FUTR Dec14
SX4 SOYBEAN FUTURE Nov14
WZz4 WHEAT FUTURE(CBT) Dec14
Zo| =AM AZM(VaR : 99% A2 £+F 1027|F) (S| :ud

117



