Rl

ne me

2015-01-05
2015-01-02

N o

M

7l o &
Al NS 22 0 0 0 &2
A A= 22 12 0 12 &2

 BD|AIEe| ol

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

EEIE T ESVIPUEET)
_ o ir
= T ar



Rl

ne me

2015-01-05
2015-01-02

N o

M

ol w54 =4 0 0 0 &
<
=]

= 753

M 0 927 -927 ZEuy

KR4201K12558-2015-01 &255

344.25 1

000,50 e

114.75

e 0.00

S_L 0.00 63.75 127.50 191.25 255.00~318.75 382.50 446.25 510.00
-114.75

—229.50 -

344,05 e

—459.00

7474

KR4201K12608-2015-01 =260

468.00
351.00 -
234.00 -

117.00 -

ol
T 0.00
EL 0.00 65.00 130.00 195.00 260.00~325.00 390.00 455.00 520.00

-117.00 -




—234.00 -

-351.00 -

-468.00 -

3. AlLIEZ|2E £ F=HS(F &40 &=)

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

KR4201K1252015-01 £255

KR4201K126 2015-01 260

<l

S

—-25.00% -16.67%
0 0

0 0

0 0

0 0

-2 -2

-29 -29

-85 -85

—25.00% -16.67%

0 0

0 0

0 0

0 0

0 0

-4 -5

—41 —41
E[oh &

7| Z=Xpte HEd

-8.33%

7| Z=Xppke] HEY

-8.33%

7424

0%

0%

O O O o o

Alo| AF2 % (VaR : 99% 22| $=&= 107 &)

8.33%

8.33%

O O O o o

-43

EEREIE)

85

16.67% 25.00%
0 0

0 0

0 0

0 0
-5 -6
-33 -34
-85 -85
45

16.67% 25.00%
0 0

0 0

0 0

0 0
-1 -1
-10 =11
-44 -45
EEREEIE)

28



Al 2015-01-05
7|1Z2d 2015-01-02

ADLEQIH AR
H ok

<

ol
ol
4l

Z1ef ol &

w5 M= 0 0 0 &
=

FEHE 4

460.31

306.88

153.44

0.00

-153.44

—-306.88

—-460.31

—-613.75

1,401.75

2,016 0 2,016 &Ly

KR4101K30008-2015-03 XM=

.00 61.38 122.75 184.137245.50 306.88 368.25 429.63 491

7424

KR4111K30007-2015-03 M MXIINEM =

1,051.31 -

700.88 -

350.44 -

0.00

.00

0.00 338,75667,50 1,001,1,335, 1,668, 2,002, 2,336, 2,670,
-350.44 - 0.00 0.00 250700 000.00 750.00 500.00 250.00 000.00



3. AlLiE[ 28 &9 F

7tz

-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

7tz

—8.00%
-5.33%
-2.67%
0%

2.67%
5.33%
8.00%

4. Tt &E

-1,051.31 -

—-1,401.75 ~

—-25.00% -16.67%
—49 —49

-33 —-33

-16 -16

0 0

16 16

33 33

49 49

ZHES(FH &M=
KR4101K3002015-03 X|=M =

)

7| E=Xpe] HEd

-8.33%
—-49
—-33
-16

0
16
33
49

7424

0%
-49
-33
-16

0
16
33
49

KR4111K3002015-03 MAEMAPHEM =

-25.00% -16.67%
-112 -112
~74 -74
-37 -37
0 0
37 37
74 74
112 112
| & 4o &

7| =Xkl HEY

—8.33%
-112
—74
-37

0

37

74

112

AF % (VaR 1 99% A2 5=

0%
-112
-74
-37

Z,107|F)

8.33%
—49
-33
-16

16
33
49

8.33%
-112
—74
-37

37
74
112

16.67%
—-49
—-33
-16

0
16
33
49

16.67%
-112
—74
-37

0

37

74

112

112

25.00%
-112
—74
-37

0

37

74

112



Rl

ne me

2015-01-05
2015-01-02

N o

M

(chel:uietkel)
7{ 2H CH AF S ol
Al w7154 M= 0 0 0 &
A w75 M= 2,701 0 2,701 ELy

KR4101K30008-2015-03 XM=

2,700.50
2,025.38 -
185025 S
. 675.13
=
z 0.00
%5 0.00 61.38 122.75 184.137245.50 306.88 368.25 429.63 491.00
-675.13
-1,350.25
-2,025.38
-2.,700.50
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101K3002015-03 X|F+=M = 215
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -215 -215 -215 -215 -215 -215 -215
-5.33% -144 -144 -144 -144 -144 -144 -144
-2.67% -72 -72 -72 -72 -72 -72 -72
0% 0 0 0 0 0 0 0
2.67% 72 72 72 72 72 72 72
5.33% 144 144 144 144 144 144 144

8.00% 215 215 215 215 215 215 215



=
of ¥
- ~—
ol
|
o

ok
|



Rl

ne me

2015-01-05
2015-01-02

N o

M

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

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 8,961 0 8,961 ZHLy

8,960.75
6,720.56
4,480.38
2,240.19

= 0.00
ol 0
-2,240.19
—-4,480.38

—-6,720.56

—8,960.75

.00

KR4101K30008-2015-03 X[ 5=

AI:I

61.38

122.75 184.137245.50 306.88 368.25 429.63 491

.00

3. AILIE| 28 £ xS (F&dods
KR4101K3002015-03 X| ==

7t

-8.00%
-5.33%
—-2.67%
0%

2.67%
5.33%
8.00%

—25.00%
-715
—477
—238

0
238
477
715

-16.67%

=715
—477
—238
0
238
477
715

ME

F9)

7t

Wz
/3

7| Z=Xpete] HEd

—8.33%
=715
—477
—238

0
238
477
715

0%
-715
-477
—238

0
238
477
715

8.33%
=715
—477
—238

0
238
477
715

16.67%
-715
-477
—238

0
238
477
715

25.00%
=715
—477
—238

238
477
715



=5
G
od

|

o

ok
|



Rl

ne me

2015-01-05
2015-01-02

N o

M

Al FIEHA M= 0 0 0
A w75 M= 4,465 0 4,465
2. B7|AEe| 7=
VGH5-EURO STOXX 50 Mar15
4,465.04
3,348.78
2,232.52 bl e bt
__1,116.26
o
e 0.00
%5 0.00 783.25 1,566. 2,349.73,133. 3,916. 4,699. 5,482. 6,266.
-1,116.26 50 75 00 25 50 75 00
-2,232.52
-3,348.78
-4,465.04
744
3. ALl 2 2o xS (& ol & Ao A2 ) (Shel ekl
VGH5 EURO STOXX 50 Mar15 357

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



Rl

ne me

2015-01-05
2015-01-02

N o

M

ol w54 M= 0 0 0
=

= #7534

JYH5-JPN YEN FUT MAR15

115.29
86.47 -
57.65 [ NC
. 28.82
ol
e 0.00
%5 0.00 2,087. 4,174. 6,261. 8,349.10,436 12,523 14,610 16,698
-28.82 25 50 75 00 .25 .50 .75 .00
-57.65 ¢
—86.47 N
-115.29
7t
3. AIL2|2E £ WS (X &M HA4FA) (T e akal)
JYHS JPN YEN FUT MAR15 9
4, o AEo| o &M AFU(VaR : 99% L= +F,107| &) (Chel:uHatal)



ZAY  2015-01-05
7|=2  2015-01-02

XtO| LI BN A (F4| -T i &) (F)
H ez

ol w54 M= 0 0 0 &
=

= k5 A

208 0 208

HCF5-H-SHARE IDX FUT Jan15

173.37
130.03 -
8668 S
4334 ¢
=
z 0.00
%5 0.00 3,063. 6,127. 9,190.712,254 15,317 18,381 21,444 24,508
4334 | 50 00 50 .00 .50 .00 .50 .00
-86.68 -
-130.08 - 7
-173.37
74
MHCF5-MINI H-SHR IDX FU Jan15
34.68
26.01 +
17.34 +
867
ol
\_‘Lr 0.00
fﬂ 0.00 3,063. 6,127. 9,190.-12,254 15,317 18,381 21,444 24 508
867 - 50 00 50 .00 .50 .00 .50 .00




-17.34

—-26.01

-34.68

7424

3. AlLIZ| 28 £ F=HS(F & Ao &=
HCF5 H-SHARE IDX FUT Jan15
MHCF5 MINI H-SHR IDX FU Jan15

4. oty ahEo] At &AM &FN(VaR : 99% L 2 FF,107| &)

=

rEI

— o
W b~ —

1
o

r

~ o
o —



Rl

ne me

2015-01-05
2015-01-02

N o

M

ETFADIE | 2| x| 2 E X 818 M 4

ol w54 M= 0 0 0 &
=

= k5 A

491 0 491 ZH

KR4101K30008-2015-03 XM=

491.00
368.25
045,50 R e i
122,75 ¢
=
z 0.00
%5 0.00 61.38 122.75 184.137245.50 306.88 368.25 429.63 491.00
-122.75
-245.50
-368.25 S
-491.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101K3002015-03 X|F+=M = 39
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -39 -39 -39 -39 -39 -39 -39
-5.33% -26 -26 -26 -26 -26 -26 -26
-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% 26 26 26 26 26 26 26

8.00% 39 39 39 39 39 39 39



— ©
o
&
od
==
a

ok
|



A 2015-01-05
7= 2015-01-02
SMART &t -MSCIM X = 5 H AEHK|
HokF
(chel:uietkel)
7{ 2H CH AF Il
A X| 4= == 0 0 0 22|
A WNES =2 30,845 0 30,845 &2
B| AR e golpz
CAlUE| 2 &0l S () & Ao 42 (Ehel kel
SWMXWOO00(MSCI Daily TR Net World USD 2,452
U 2|AT HE A FHo o{2{F0| U0 HEX| 7t ALE =R S
ot A-ZEo| Ao &M AFH(VaR : 99% A2 == 107 F) (SHef:HHak])
1,343
UF 2|AT WE o H? FHol|l o{2{F0| A0 HEX Tt ALEEHUS



N o
>

M
e e

2015-01-05
2015-01-02

ol

==
I

<

Al

el ol A
ME S5 0 0 0
77153 ME 0 0 0
ME S5 17 0 17
77153 ME 644 171 473
o=
GCG5-GOLD 100 OZ FUTR Feb15
130.32
07.74 SRR e
6516 S
32.58 r
0.00
0.00 296.03 592.05 888.0871,184. 1,480. 1,776. 2,072. 2,3
-32.58 10 13 15 18 2
-65.16
S T W -—--=-=<============================================
-130.32
7t4
HGH5-COPPER FUTURE Mar15
155.45
116.59 -
77.72 -
38.86 -
0.00 !
0.00 70.64 141.28 211.91-282.55 353.19 423.83 494.46 565.10



ol
<

0.00 70.64 141.28 211.91-282.55 353.19 423.83 494.46 565.10
-38.86 -

-77.72 -
-116.59 -
-155.45
7+
LAF5-LME PRI ALUM FUTR JAN 15
0.00
0.00 458.44 916.88 1,375. 1,833. 2,292. 2,750. 3,209. 3,667.
31 75 19 63 06 50
-1.00
7+
LAH5-LME PRI ALUM FUTR MAR 15
101.58 -
76.18 -
50.79 -
2539 - S
0.00 !
0.00 462.19 924.38 1,386,71,848. 2,310. 2,773. 3,235. 3,697.
-25.39 - 56 75 94 13 31 50
-50.79 -

-76 18 -



-76.18 -

-101.58
e
LXF5-LME ZINC FUTURE JAN15
0.00
0.00 542.00 1,084. 1,626. 2,168. 2,710. 3,252. 3,794. 4,3

-1.00

59.80

44.85

29.90

14.95

0.00

-14.95

-29.90

—44.85

—-59.80

00 00 00 00 00 00 0

7424

LXH5-LME ZINC FUTURE MAR15

.00 544.13 1,088. 1,632.-2,176. 2,720. 3,264. 3,808. 4,3
- 25 38 50 63 75 88 0

7t

(@]



3. AlLE| 2

<

od
=S
I

ol
4l

41.90

31.42

20.95

10.47 -

0.00

0.00 296.03 592.05 888.08

-10.47

—20.95

-31.42

-41.90

17.17

12.87

8.58

4.29

0.00

0.00 3.90 7.80 11.70

-4.29

-8.58

-12.87

-17.17

A
H &9

GCG5
HGH5

XGG5-MINI GOLD FUTURE Feb15

1,184.

1,480. 1,776. 2,072. 2,3

7t4

YSH5-MINI SILVER FUT Mar15

15.60

19.50 23.40 27.30 31

20

TEH S (2 ) & Ao 4T Y)

GOLD 100 OZ FUTR Feb15
COPPER FUTURE Mar15

ol
N O —



LAF5
LAHS5
LXF5
LXH5
XGG5
YSH5

LME PRI ALUM FUTR JAN 15
LME PRI ALUM FUTR MAR 15
LME ZINC FUTURE JAN15
LME ZINC FUTURE MAR15
MINI GOLD FUTURE Feb15
MINI SILVER FUT Mar15

Alof| AF2 M (VaR : 99% 22| $=&= 10Y7| &)

- w o N o =

I'
w Mo



Rl

N o
ne me

M

2015-01-05
2015-01-02

ol X| ol AZE{ A D (| AT H)

ol
==
I

<

Al

Aechat AR

M= w5 0 0 0
#rt5d M= 0 0 0
M= w5 236 0 236
7S M= 701 0 701

236.00

177.00

118.00

59.00

0.00

-59.00

-118.00

-177.00

—236.00

192.00

144.00

96.00

48.00

0.00

0.00 14.55 29.11 43.6658.21 72.76 87.32 101.87 116.

.00 13.43 26.85 40.2853.70 67.13 80.55 93.98 107

CLH5-WTI CRUDE FUTURE Mar15

7424

COH5-BRENT CRUDE FUTR Mar15

.40

42



ol
<

0.00 14.55 29.11 43.6658.21 72.76 87.32 101.87 116.
—48.00 -

-96.00 -

-144.00 -

-192.00
7124

HOH5-NY Harb ULSD Fut Mar15

83.86

62.90 r

41.93 [ s e

20.97 r

0.00

42

0.00 0.46 0.91 137182 228 273 319 3.
-20.97

-41.93

-62.90

64

-83.86
e

NGH5-NATURAL GAS FUTR Mar15

0.00 !

0.00 0.73 1.45 218,200 3.63 4.35 5.08 5.
-71.53 -

80




3. AlLIZ| 28 £ F=HS(F U &Ao &=

CLH5
COH5
HOHS5
NGH5
XBH5

—-214.59 -

—286.12

7424

XBH5-GASOLINE RBOB FUT Mar15

138.82

104,11

60.41 | LT

34.70

0.00

0.00 0.38 0.75 1.13_.71.50
-34.70 -

-69.41

-104.11 -

-138.82

1.88 2.256 2.63 3.00

7424

=

WTI CRUDE FUTURE Mar15
BRENT CRUDE FUTR Mar15
NY Harb ULSD Fut Mar15

NATURAL GAS FUTR Mar15
GASOLINE RBOB FUT Mar15

EHAFH(VaR 1 99%LIE[+F, 107 E)



SAIY  2015-01-05
712 2015-01-02
Of 22| MelHAEHAE (A H-TYH)
ety
(chel:uyprel)
al
e ft5d M2 0 0 0
A w75 M= 7,961 0 7,961

BOH5-SOYBEAN OIL FUTR Mar15

699.43
524.57
34971 - A
174.86 -
=
z 0.00
%5 0.00 8.04 16.07 24.11.-32.14 40.18 48.21 56.25 64,28
-174.86
-349.71
—524.57 F----
-699.43
74
CH5-CORN FUTURE Mar15
1,441.84
1,081.38 -
720.92 -
. 360.46 -
ol
\_‘Lr 0.00
fﬂ 0.00 99.25 198.50 297.757397.00 496.25 595.50 694.75 794.00
-360.46 -




<

od
=S
I

ol
4l

-720.92 -

-1,081.38 -

-1,441.84 ~

7424

CTH5-COTTON NO.2 FUTR Mar15

563.77

422.83

281.89 r

140.94 -

0.00

-140.94

—281.89

15.07 30.14 45.20760.27

75.34 90.41 105.47 120.

—422.83 f-mm e

—563.77

7424

KCH5-COFFEE "C" FUTURE Mar15

481.07

360.80

240.53 r

120.27 |

0.00

-120.27

-240.53

—-360.80

41.65 83.30 124.957166.60

208.25 249.90 291.55 333.

—AR1 N7

54

20



od
=S
I

ol
4l

-481.07 <

413.72

7t4

KWH5-WHEAT FUTURE(KCB) Mar15

310.29 r

206.86

103.43 |

0.00

0.00

-103.43

—-206.86 -

-310.29

156.63 313.25 469.887626.50

38

783.13 939.75 1,096. 1,2

0

o

-413.72

1,021.65

766.24

510.82

255.41

0.00

0.

—255.41

-510.82

—766.24

-1,021.65

742

SBH5-Sugar #11 (WORLD) Mar15

00

3.63 7.26 10.89714.52 18.15 21.78 25.41

29

7t4

SH5-SOYBEAN FUTURE Mar15

04



R N N R N e L YR Y

1,674.76

1,181.07

787.38

39369 S

0.00

0.00 255.88 511.75767.6371,023. 1,279. 1,5635. 1,791. 2,047.

-393.69 50 38 25 13 00

—787.38 -

-1,181.07

-1,574.76

7t4

SMH5-SOYBEAN MEAL FUTR Mar15

725.78

544.33

o

181.44 [

0.00

0.00 86.90 173.80 260.707347.60 434.50 521.40 608.30 695.

-181.44

-362.89 -

—-544.33

-725.78

7424

WH5-WHEAT FUTURE(CBT) Mar15

1,038.64 -

778.98 -

20



3. AlLtzE]

Z 0.00 !

35 0.00 147.44 294.88 442.31/589.75 737.19 884.63 1,032. 1,179.

—259.66 -

-519.32 -

-1,038.64 -

2 £ TEHS(H| &N 4T

BOHS5
CHb
CTH5
KCH5
KWH5
SBH5
SH5
SMH5
WH5

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

7t4

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

06 50

126



