2014-09-22
2014-09-19

N o
>
ne me

M

7l o &
Al NS 22 0 0 0 &2
A A= 22 16 0 16 &2

RN BRI ES

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

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



Rl

ne me

2014-09-22
2014-09-19

N o

M

ol #7t5d =4 0 0 0 &
=

A 77153 M 0 954 -954 EfLf

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 2272.5 197
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 5 5
-2.67% 5 5 5 4 4 4 3
0% 4 3 1 0 -2 -4 -6
2.67% -13 -16 -20 -24 -28 -32 -36
5.33% -78 -82 -85 -89 -93 -96 -100

8.00% -188 -189 -190 -191 -193 -195 -197



- o
ofl ™
- ~—
od
|
o

ok
|



SAlY 2014-09-22
7|2 2014-09-19

AOIEZAN200QEHAR
H ety

ol w54 M= 0 0 0 &
=

= k5 A

934 0 934 ZEhf

KR4101JC0000-2014-12 X|F=M =

264.60
198.45 F
18230 - S
_ 66.15
=
z 0.00
%5 0.00 66.15 132.30 198.45264.60 330.75 396.90 463.05 529.20
-66.15
-132.30
198,45 -
-264.60
74
KR4111JC0008-2014-12 MM MAPHEM S
669.35
502.01
334.68
_167.34
ol
Z 0.00
Z’L 0.00 304,25 608,50 912,7571,217, 1,521, 1,825, 2,129, 2,434,

-167.34 - 0.00 0.00 0,00 000.00 250.00 500.00 750.00 000.00



3. AlLjE|og &9

EI__I

KR4101JC002014-12 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

KR4111JC00 2014-12

-334.68

—-502.01

—-669.35

TIHE

~25.00%
-21
-14

14
o1

—25.00%
-53
-35
-18

(Zl £Ao&Z

-16.67%
—21
-14

14

21
AFM X

Ao -

-16.67%
—53
-35
-18

18
35
53

=)

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%
—53
-35
-18

0
18
35
53

AF % (VaR 1 99% A2 5=

0%
—-53
-35
-18

0
18
35
53

Z,107|F)

8.33%
-21
-14

-7
0
7

14

21

8.33%
-53
-35
-18

18
35
53

16.67%
—21
14

-7
0
7

14

21

16.67%
—53
-35
-18

0
18
35
53

25.00%
-53
-35
-18

0
18
35
53

m
S
=
(2
]



Rl

ne me

2014-09-22
2014-09-19

N o

M

w5 M= 0 0
=

FEHE 4

2,911 &y

2,910.60

2,182.95

1,455.30

727.65

e 0.00

4l 0.

—727.65

-1,455.30

-2,182.95

-2,910.60

KR4101JC0000-2014-12 X|F=M =

00

66.15 132.30 198.457264.60 330.75 396.90 463.05 529

.20

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

7t

—-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

=

KR4101JC00 2014-12 X[ =

—25.00%
—231
-154

=77
0
77
154
231

-16.67%

—231
—-154

=77
0
77
154
231

7474

7| Z=Xpete] HEd

—8.33%
-231
-154

=77
0
77
154
231

0%
—231
-154

=77
0
77
154
231

8.33%
—231
—-154

=77
0
77
154
231

16.67%
—231
-154

=77
0
77
154
231

25

|'I:I
o

N
w

.00%
—231
—-154

=77

77
154
231



i)}
of <
. ~—
od
==
3l

ok
|



Rl

ne me

2014-09-22
2014-09-19

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

N o

M

Al wItEH M= 0 132 -132 &
A w75 M= 5,821 0 5,821 Zh
2. BIAIFS £
KR4101JC0000-2014-12 X|=M=

5,821.20

4,365.90

2,910.60

1,455.30

e 0.00

-1,455.30

-2,910.60

—-4,365.90

-5,821.20

4 0.

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%
-462
-308
-154

0
154
308
462

00 66.15 132.30 198.45264.60 330.75 396.90 463.05 529.20
7474
FoH) EORTE)
ME 462
7| ZRpAbe] SN
-16.67% -8.33% 0% 8.33% 16.67% 25.00%
-462 -462 -462 -462 -462 -462
-308 -308 -308 -308 -308 -308
-154 -154 -154 -154 -154 -154
0 0 0 0 0 0
154 154 154 154 154 154
308 308 308 308 308 308
462 462 462 462 462 462



= @
& o
od
|
o

ok
|



SAIY  2014-09-22
712 2014-09-19

REOIH A5 (FA-TYH)
H ety

ol w54 M= 0 0 0
=

= k5 A

VGU4-EURO STOXX 50 Sep14

43.72
32.79 -
2186 S
__10.98
ol
L 0.00
%5 0.00 816.75 1,633. 2,450.73,267. 4,083. 4,900. 5,717. 6,534.
-10.93 | 50 25 00 75 50 25 00
-21.86
-832.79
-43.72
71
VGZ4-EURO STOXX 50 Dec14
4,598.05
3,448.54 -
2,299.03 -
114951 -
ol
= 0.00 !
%5 0.00 812.75 1,625. 2,438,73,251. 4,063. 4,876. 5,689. 6,502.

-1,149.51 - 50 25 00 75 50 25 00



3. AlLtz]

o A
2E &9

VGU4
VGZ4

—2,299.08 -

-3,448.54 -

-4,598.05 -

7424

TEY S (2o & Aol A3

EURO STOXX 50 Sep14
EURO STOXX 50 Dec14

&= (VaR : 99% A2 +=FE,1027|F)

£
=
o

368

£
=
o

N
~
N =



Rl

N o
ne me

M

2014-09-22
2014-09-19

ol
==
I

<

Al

RIt5A  ME 0 0 0
75 M= 0 0 0 Zh
RItE5A  ME 0 190 -190
75 M= 0 149 -149 Zhf
S ES
HCU4-H-SHARES IDX FUT Sep14
148.54
111,40 F-= - Q- =- - - oo e
74.27 Fmmmmmmmm SN o T mm oo
37.13 |
0.00
0.00 2,698. 5,397. 8,096. 10,79513,493 16,192 18,891 21,590
37.13 - 75 50 25 .00 %5 .50 .25 .00
~74.27 -
~11,40 frmmmm o ONC-
~148.54
=
JYZ4-JPN YEN CURR FUT Dec14
121.24
90.93 -
60.62 -
30.31 -
0.00 !

0.00 2,300. 4,601. 6,901. 9,202.11,502 13,803 16,103 18,404



ol
<

o
ol
<

0.00 2,300. 4,601. 6,901. 9,202.

50 00 50

-30.31 -

-60.62 -

-90.93 -

00

11,502 13,803 16,103 18,404

.50

.00

.50 .00

-121.24

7124

TWU4-MSCI TAIWAN INDEX Sep14

68.65

51.49 r

34.33

1716

0.00

0.00
-17.16 -

-34.33

—51.49

84.15 168.30 252.45 336.60

420.75

504.90

589.05 673.

—68.65

3. AlLtE| 2 20T S (2| £ A0 AHZY)

HCU4

JYz4

TWU4

H-SHARES IDX FUT Sep14
JPN YEN CURR FUT Dec14
MSCI TAIWAN INDEX Sep14

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

ofl CHaH

~

OO N —

tE0l 27Hs

ol
-
(@]
I
=
o
oo

m
£
u s

T L—

0 2l)
19
abzo| 27k 5t0 M 2lg



N o
>
ne me

M

2014-09-22
2014-09-19

ol
==
I

<

Al

A A wd

ME St 0 0 0
77153 ME 0 0 0
ME St 38 0 38
77153 ME 550 0 550
o=
GCZ4-GOLD 100 OZ FUTR Dec14
125.91
04.43 R e e 7 il
62.96 r
31.48 r
0.00
0.00 306.73 613.45 920.1871,226. 1,533. 1,840. 2,147. 2,4
-31.48 + 90 63 35 08 8
-62.96
—04.43 R e e L L LR e
-125.91
7t4
HGZ4-COPPER FUTURE Dec14
157.40
118.05 -
78.70 -
39.35 -
0.00 !
0.00 77.35 154.70 232.057309.40 386.75 464.10 541.45 618.80



ol
<

0.00 77.35 154.70 232.057309.40 386.75 464.10 541.45 618.80

-39.35 -

-78.70 -

-118.05 -

-157.40
742

LAX4-LME PRI ALUM FUTR Nov14

100.29

75.22 |

5015 F S

25.07 r

0.00

0.00 493.25 986.50 1,479.71,973.

-25.07 + 5 00

-50.15

-75.22

2,466.

25

2,959. 3,452. 3,946.

50

75

00

-100.29
e

LNX4-LME NICKEL FUTURE Nov14

0.00 !

0.00 4,469. 8,939. 13,409717,879 22,348 26,818 31,288 35,758

-27.26 - 75 50 25 .00

—-54.52 -

-81 78 -

.75

.50

.25

.00



-81.78 -

-109.04

57.52

7424

LXX4-LME ZINC FUTURE Nov14

43,14 [

28.76

14.38

0.00

-14.38 -

—28.76

-43.14

-57.52

565.56 1,131.

1,696,72,262.
13 69 25 81

2,827. 3,393. 3,958. 4,5
38 94 50

37.61

7424

YSZ4-MINI SILVER FUT Dec14

28.21

18.80 |

9.40 r

0.00
0.00
-9.40 r

-18.80

-28.21

-37.61

9.26 13.89.718.52

23.15 27.78 32.41 37

7t

04



3. AlLIZ| 28 £ F=HS(F & Ao &=

= T— 1

GCZ4
HGZ4
LAX4
LNX4
LXX4
YSZ4

o =1

GOLD 100 OZ FUTR Dec14
COPPER FUTURE Dec14
LME PRI ALUM FUTR Nov14
LME NICKEL FUTURE Nov14
LME ZINC FUTURE Nov14
MINI SILVER FUT Dec14

&= (VaR : 99% A2 +=&E,1027|F)

r
~ o

W 01 © 0 W O —



241 2014-09-22
7|12 2014-09-19

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

210.49 r

140,83 [=-===mmmmmm s A

70.16

0.00

0.00 23.00 45.99 68.9991.98 114.98 137.97 160.97 183.96
-70.16

-140.33

~210.49 f--mm

-280.65
7474

COF5-BRENT CRUDE FUTR Jan15

308.12
231.09 -
154.06 -
77.03 -
0.00

0.00 24.74 49.48 74.21,798.95 123.69 148.43 173.16 197.90
-77.03 -




od
=S
I

ol
4l

-154.06 -

-231.09 -

-308.12 =

7+

HOX4-NY Harb ULSD Fut Nov14

232.22

17417 |

116.11 |

58.06

0.00

-58.06

-116.11

T4 AT frmm

0.68 1.36 2.04.72.72 3.40

4.08

4.76

8.

44

—232.22

7t4

NGX4-NATURAL GAS FUTR Nov14

444 .88

333.66

222.44 -

111.22

0.00

0.00
-111.22

—222.44

—333.66

1.00 199 2997398 4.98

5.97

6.97

7.

96

—AAA RQ



od
=S
I

ol
4l

~444.88

XBX4-GASOLINE RBOB FUT Nov14

213.30

7t4

1569.98 |

106.65 |

53.33 |

0.00

0.00
-53.33

0.63

-106.65 -

-159.98

—-213.30

1.25

1.88

2.50

3.13

3.75 4.38 5.00

3. AlLI2|2E £ FzHS(F &M A5

CLX4
COF5
HOX4
NGX4
XBX4

(=2 = |

)

WTI CRUDE FUTURE Nov14
BRENT CRUDE FUTR Jan15
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

2014-09-22
2014-09-19

N o

M

ol w54 M= 0 0 0
=

= k5 A

BOZ4-SOYBEAN OIL FUTR Dec14

525.92

350.62 e e s -eEEEEEEE LT

175.31

e 0.00

S_iz 0.00 8.22 16.44 24.6532.87 41.09 49.31 &7.52 65,74
-175.31

-350.62 -

~525.92 - g

—-701.23

7424

CTZ4-COTTON NO.2 FUTR Dec14

528.37
396.28 -
264.19 -

132.09 -

ol
T 0.00
EL 0.00 16.26 32.53 48.79.°65.05 81.31 97.58 113.84 130.10

-132.09 -




od
=S
I

ol
4l

—-264.19 -

-396.28 -

-528.37 <

1,339.09
1,004.32
669.55
334.77
0.00
0.00 84.56 169.13 253.69-338.25 422.81 507.38 591.94 676.
-334.77
—669.55

—1,004.32 f---m o

-1,339.09

552.57

414.43

276.28

138.14

0.00

-138.14

-276.28

-414.43

—RRD2 R7

7t4

CZ4-CORN FUTURE Dec14

7t4

KCZ4-COFFEE "C" FUTURE Dec14

.00 45.30 90.60 135.907181.20 226.50 271.80 317.10 362.

50

40



od
=S
I

ol
4l

—-552.57 <

347.07

7t4

KWZ4-WHEAT FUTURE(KCB) Dec14

260.31 r

173.54 |

86.77

0.00

0.00

-86.77

-173.54

—260.31

142.44 284.88 427.317569.75

712.19 854.63 997.06 1,1
50

-347.07

1,242.19

931.64

621.09

310.55

0.00

0.

-310.55

—-621.09

—931.64

-1,242.19

742

SBH5-Sugar #11 (WORLD) Mar15

00

3.99 7.98 11.96-15.95 19.94

23.93 27.91

31

7t4

SMZ4-SOYBEAN MEAL FUTR Dec14

90



683.22

512.42 |

341.61

170.81 e

0.00

0.00 80.08 160.15 240.237320.30 400.38 480.45 560.53 640.

-170.81

-341.61

—-512.42

—683.22

e

SX4-SOYBEAN FUTURE Nov14

1,429.02

1,071.76

714,51 [ e

357,25 E

0.00

0.00 242.88 485.75 728.63/971.50 1,214. 1,457. 1,700. 1,9

-357.25 38

—-714.51

-1,071.76

-1,429.02

25

13

0

7t4

WZ4-WHEAT FUTURE(CBT) Dec14

892.09 -

669.06 -

60



3. ALtz

0.00

0.00 122.13 244.25 366.387488.50 610.63 732.75 854.88 977.00
-223.02 -

-446.04 -

oY SO RIHS (2ITh £ M| AT

BOZ4
CTz4
Cz4
KCz4
KWz4
SBH5
SMz4
SX4
Wz4

SOYBEAN OIL FUTR Dec14
COTTON NO.2 FUTR Dec14
CORN FUTURE Dec14
COFFEE "C" FUTURE Dec14
WHEAT FUTURE(KCB) Dec14
Sugar #11 (WORLD) Mar15
SOYBEAN MEAL FUTR Dec14
SOYBEAN FUTURE Nov14
WHEAT FUTURE(CBT) Dec14

744

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

114



