Rl

ne me

2015-01-12
2015-01-09

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

2015-01-12
2015-01-09

N o

M

ol #7t5d =4 0 0 0 &
=

= 753

M 0 980 -980 ZLy

KR4201K22508-2015-02 =250

375.00 r

250,00 e e

125.00

e 0.00

%5 0.00 62.50 125.00 187.50 250.00~312.50 375.00 437.50 500.00
-125.00

—250.00 -

=375.00 F-----mmmmmmmmmm N -

—500.00

7474

KR4201K22524-2015-02 &252.5

479.75
359.81 -
239.88 -

119.94 -

ol
T 0.00
EL 0.00 63.13 126.25 189.38 252.50~315.63 378.75 441.88 505.00

-119.94 -




—239.88 -

-359.81 -

—479.75 -

3. AlL2|2E Lol S(FU&dod3Y)
KR4201K225 2015-02 2250

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

—25.00%
23

22

20

9

-23

-75
-137

7424

7| E=Xpe] HEd

-16.67% -8.33% 0%
23 23 23

22 22 21

19 18 16

6 3 0

—26 -29 -32

—76 —-78 -80
-137 -138 -139

KR4201K2252015-02 £252.5

-25.00%
15

14

13

7

-15

-58

Z| o &40l &

7| =Xkl HEY

-16.67%  -8.33% 0%
15 14 14

14 14 14

13 12 11

5 2 0

-18 ~21 -24

-60 -62 ~64
-115 -116 -117
2 (VaR : 99% A2 F== 10Y7|F)

8.33%
22

21

14

-3
-35
-82
-140

8.33%
14

13

9

-3
-27
-67
-118

16.67%
22

20

12

-6

-38
-85
-141

16.67%
14

13

8

-5

—-30
=70
-120

25.00%

-87
-143
122

25.00%
14

12

6

-8

-34
-72
-122



A 2015-01-12
7|=< 2015-01-09

ADEQ|H AR
Aotz

<

ol
ol
4l

Z1ef ol &

w5 M= 0 0 0 &
=

FEHE 4

463.31

308.88

154.44

0.00

-154.44

—-308.88

—463.31

-617.75

1,386.00

2,004 0 2,004 Zuy

KR4101K30008-2015-03 XM=

.00 61.78 123.55 185.337247.10 308.88 370.65 432.43 494

7424

KR4111K30007-2015-03 M MXIINEM =

1,039.50 -

693.00 -

346.50 -

0.00

.20

0.00 330,00 660,00 990,007,320, 1,650, 1,980, 2,310, 2,640,
-346.50 - 0.00 0.00 0,00 000.00 000.00 000.00 000.00 000.00



3. AlLiE[ 28 &9 F

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

—-693.00 -

-1,039.50 -

-1,386.00 -

—-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

7t4

0%
-49
-33
-16

0
16
33
49

KR4111K3002015-03 MAEMAPHEM =

—25.00% -16.67%
-110 -110
—74 —74

-37 -37

0 0

37 37

74 74

110 110

7| =Xkl HEY

—8.33%
-110
—74
-37

0

37

74

110

AF % (VaR 1 99% A2 5=

0%
-110
—74
-37

Z,107|F)

8.33%
—49
-33
-16

16
33
49

8.33%
-110
—74
-37

37
74
110

16.67%
—-49
—-33
-16

0
16
33
49

16.67%
-110
—74
-37

0

37

74

110

110

25.00%
-110
—74
-37

0

37

74

110



Rl

ne me

2015-01-12
2015-01-09

N o

M

(chel:uietkel)
7{ 2H CH AF S ol
Al w7154 M= 0 0 0 &
A w75 M= 2,718 0 2,718 Ly

KR4101K30008-2015-03 XM=

2,718.10
2,038.58
1,859.05 S
. 679.53
=
z 0.00
%5 0.00 61.78 123.55 185.337247.10 308.88 370.65 432.43 494.20
-679.53
-1,359.05
-2,088.58
-2,718.10
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101K3002015-03 X|F+=M = 217
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -217 -217 -217 -217 -217 -217 -217
-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% 217 217 217 217 217 217 217



-~ 9o
of <
. ~—
od
==
3l

ok
|



Rl

ne me

2015-01-12
2015-01-09

N o

M

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

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 9,884 0 9,884 ZLy

9,884.00
7,413.00
4,942.00
2,471.00

= 0.00
ol 0
-2,471.00
-4,942.00

—-7,413.00

—-9,884.00

.00

KR4101K30008-2015-03 X[ 5=

AI:I

61.78

123.55 185.337247.

10 308.88 370.65 432.43 494.

20

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%
-787
-525
—262

0
262
525
787

-16.67%

-787
-525
—262
0
262
525
787

ME

F9)

7t

Wz
/3

7| Z=Xpete] HEd

—8.33%
-787
-525
—262

0
262
525
787

0%
-787
-525
—262

0
262
525
787

8.33%
-787
-525
—262

0
262
525
787

16.67%
-787
-525
—262

0
262
525
787

25.00%
-787
-525
—262

262
525
787



\Iﬁ._o
—
* b
od
==
o

ok
|



Rl

ne me

2015-01-12
2015-01-09

N o

M

ol w54 M= 0 0 0
=

= k5 A

VGH5-EURO STOXX 50 Mar15

4,497.39

3,373.04 |

0,248.60 e E e

1,124.35

= 0.00
ol 0

.00 782.75 1,565. 2,348.73,131. 3,913. 4,696. 5,479. 6,262.

-1,124.35 + 50 25 00 75 50 25 00
-2,248.69
-3,373.04
-4,497.39
744
3. AlLf2I 2 &l T X S(2| & Ao AZ ) (Ehel:uyatel)
VGH5 EURO STOXX 50 Mar15 360
4, oM ALE ol HCj Ao AFH(VaR : 99% L2 F=F,107|F) (TH|-uq ok



N o
>
ne me

M

2015-01-12
2015-01-09

ol
ol
4l

w5 M= 0 0 0
=

kA M

86.47

57.65

28.82

0.00

0.00 2,090. 4,180. 6,270. 8,360.~10,450 12,540 14,630 16,

-28.82

—-57.65

-86.47

-115.29

76.82

57.61

38.41

19.20

0.00

-19.20

JYH5-JPN YEN FUT MAR15

- 00 00 00 00 .00 .00 .00 .C

7474

NIH5-NIKKEI 225 (SGX) Mar15

.00 4,296. 8,592. 12,888 17,185~21,481 25,777 30,073 34,370

- 25 50 .75 .00 .25 .50 .75 .00

720



—38.41 [

-57.61

-76.82 -

7424

TWF5-MSCI TAIWAN INDEX Jan15

35.48

26.61

17.74

8.87

L 0.00

<

0.00

85.38

-8.87

-17.74

—-26.61

—35.48

3. AlLIZ|2E &9

/=2 T— "

JYH5
NIH5
TWF5

170.75 256.13 341.50~426.88 512.25 597.63 683.00

7424

SEL G PSS PUEET)

JPN YEN FUT MAR15
NIKKEI 225 (SGX) Mar15
MSCI TAIWAN INDEX Jan15

EMAFH(VaR 1 99% L= F+FE, 107 E)

w o © —

m
do
1E
ra
- w



SAlY 2015-01-12
712 2015-01-09

Rto|LtlH A (FA| oty &) (F)
HekgH

ol w54 M= 0 0 0 &
=

= 2ol A

274 0 274 Eh

HCF5-H-SHARE IDX FUT Jan15

171.16
128.37 r
858 S
4279 ¢
=
z 0.00
%5 0.00 3,024. 6,049. 9,073.712,098 15,122 18,147 21,171 24,196
4279 | 50 00 50 .00 .50 .00 .50 .00
-85.58
12837 -
-171.16
74
MHCF5-MINI H-SHR IDX FU Jan15
102.64
76.98 -
51.32 -
2566 -
ol
\_‘Lr 0.00
fﬂ 0.00 3,024. 6,049. 9,073.712,098 15,122 18,147 21,171 24,196

-25.66 - 50 00 50 .00 .50 .00 .50 .00



3. AlLtz]

o
_=

-51.32 -

-76.98 -

-102.64 -

H Aoljx

= T— 1

HCF5
MHCF5

S (20 & Ao A S Y
H-SHARE IDX FUT Jan15
MINI H-SHR IDX FU Jan15

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

7424

E
2
~

® b~ —

£
=

N [0



Rl

ne me

2015-01-12
2015-01-09

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

618 0 618 ZHf

KR4101K30008-2015-03 XM=

617.75
463.31
308.88 S
_ 154.44 ¢
=
z 0.00
%5 0.00 61.78 123.55 185.33-247.10 308.88 370.65 432.43 494.20
-154.44
-308.88 -
—463.31 -
-617.75
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101K3002015-03 X|F+=M = 49
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -49 -49 -49 -49 -49 -49 -49
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 33 33 33 33 33 33 33

8.00% 49 49 49 49 49 49 49



—~ QN
o
&
od
==
a

ok
|



A 2015-01-12
7= 2015-01-09
SMART &t -MSCIM X = 5 H AEHK|
HokF
(chel:uietkel)
7{ 2H CH AF Il
Al e A 2f 0 0 0 &<
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 2,432
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])
1,388
UF 2|AT WE o H? FHol|l o{2{F0| A0 HEX Tt ALEEHUS



Rl

N o
ne me

M

2015-01-12
2015-01-09

ol
==
I

ol
<

Al

el ol A
ME S5 0 0 0
77153 ME 0 0 0
ME St 18 0 18
77153 ME 641 172 469
o=
GCG5-GOLD 100 OZ FUTR Feb15
132.95
00,71 R e e 7 bt
R Tl--~-----==============================7“-==========
33.24
0.00
0.00 302.13 604.25 906.3871,208. 1,510. 1,812. 2,114. 2,417.
-33.24 + 50 63 75 88 00
-66.47
e L NAMN-----=<-===========================================
-132.95
7t4
HGH5-COPPER FUTURE Mar15
152.51
114.38 -
76.25 -
38.13 -
0.00 !
0.00 69.24 138.48 207.717276.95 346.19 415.43 484.66 553.90



ol
<

0.00 69.24 138.48 207.717276.95 346.19 415.43 484.66 553.90
-38.13 -

~76.25 -
~114.38 -
~152.51
714
LAF5-LME PRI ALUM FUTR JAN 15
0.00
0.00 454.00 908.00 1,362. 1,816. 2,270. 2,724. 3,178. 3,632.
00 00 00 00 00 0O
~1.00
74
LAH5-LME PRI ALUM FUTR MAR 15
100.37 -
75.28 -
50.19 -
25,00 ZaE e
0.00 !
0.00 456.38 912.75 1,369,-1,825. 2,281. 2,738. 3,194. 3,651.
—25.09 - 18 50 88 25 63 00
-50.19 -

-75 P8 -



-75.28 -

-100.37
744
LXF5-LME ZINC FUTURE JAN15
0.00
0.00 537.06 1,074. 1,611. 2,148. 2,685. 3,222. 3,759. 4,296.
13 19 25 31 38 44 50
~1.00
7424
LXH5-LME ZINC FUTURE MAR15
59.26
A44.44 f-mmm e
2963 |-
14.81
0.00
0.00 539.06 1,078. 1,617./2,156. 2,695. 3,234. 3,773. 4,312.
1481 - 13 19 25 31 38 44 50
~09.63 -
~44 .44 |
~59.26

7t



3. AlLE| 2

od
=S
I

ol
4l

42.74

32.06

21.37 ¢

10.69 |

0.00

-10.69

-21.37

-32.06

-42.74

18.02

13.52

9.01

4.51

0.00

—4.51

-9.01

-13.52

-18.02

A
H &9

GCG5
HGH5

|:|I_:|

FE

XGG5-MINI GOLD FUTURE Feb15

.00 302.13 604.25 906.3871,208.

1,510.

1,812. 2,114, 2,4

¢

7t4

YSH5-MINI SILVER FUT Mar15

8.20 12.29

16.39

20.49 24.59 28.68 32

S(Z|tH &40 2 FAH)
GOLD 100 OZ FUTR Feb15
COPPER FUTURE Mar15

78

~
N = =



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 oW o =

I'
w Mo



Rl

N o
ne me

M

2015-01-12
2015-01-09

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 217 0 217
7S M= 668 0 668

216.99

162.74

108.49

54.25

0.00

-54.25

-108.49

-162.74

-216.99

172.62

129.46

86.31

43.15

0.00

0.00 13.01 26.02 39.0252.03 65.04 78.05 91.05 104.

CLH5-WTI CRUDE FUTURE Mar15

.00 12.32 24.64 36.9649.28 61.60 73.92 86.24 98

56

7424

COH5-BRENT CRUDE FUTR Mar15

06



ol
<

0.00 13.01 26.02 39.0252.03 65.04 78.05 91.05 104.
—43.15 -

-86.31 -

-129.46 -

-172.62
7124

HOH5-NY Harb ULSD Fut Mar15

77.64

58.23

38.82

19.41

0.00

06

0.00 0.42 0.84 1.26 1.68 210 252 294 3.
-19.41

-38.82

—-58.23

36

=77.64
e

NGH5-NATURAL GAS FUTR Mar15

0.00
0.00 0.73 1.47 220203 3.66 4.40 513 5.
-72.51 -

86




—-217.53 -

—290.04

7424

XBH5-GASOLINE RBOB FUT Mar15

3. ALtz

CLH5
COH5
HOHS5
NGH5
XBHb5

Y SO RIHS (2ITh A M| AT

127.66

95.75 - S

6383 S

31.92

0.00

0.00 0.35 0.69 1.04

-31.92 -

—63.83

-95.75

-127.66

1.38

2.76

=

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

NATURAL GAS FUTR Mar15

GASOLINE RBOB FUT Mar15

7424

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



SAY  2015-01-12
712 2015-01-09
Of 22| MelHAEHAE (A H-TYH)
ety
(chel:uyprel)
al
e ft5d M2 0 0 0
A w75 M= 8,031 0 8,031

BOH5-SOYBEAN OIL FUTR Mar15

550.81

367.21

183.60

e 0.00
%5 0.00 8.44 16.88 25.3233.76 42.20 50.64 59.08 67.52
-183.60

—867.21 frmmm e A e

=550.81 [ o

-734.42
7424

CH5-CORN FUTURE Mar15

1,431.65
1,073.74 -
715.82 -

357.91 -

od

& 0.00 !
EL 0.00 98.56 197.13 295.69-394.25 492 .81 591.38 689.94 788.50

-357.91 -




<

od
=S
I

ol
4l

-715.82 -

-1,073.74 -

-1,431.65 -

7424

CTH5-COTTON NO.2 FUTR Mar15

566.30

424.72

283.15 ¢

141.57 |

0.00

-141.57

15.14 30.28 45.42.760.56

75.70 90.84 105.98 121

—283.15 f--mmm - mmm e

—424.72 Fm e

-566.30

7424

KCH5-COFFEE "C" FUTURE Mar15

511.48

383.61

255.74

127.87 |

0.00

-127.87

-255.74

—-383.61

44.23 88.45 132.687176.90

221.13 265.35 309.58 353.

—R11 4R

12

80



od
=S
I

ol
4l

—-511.48 <

401.25

7t4

KWH5-WHEAT FUTURE(KCB) Mar15

300.93

200.62

100.31

0.00

0.00

-100.31 1

—200.62 == m s

—-300.93

56 5

o

—401.25

1,050.12

787.59

525.06

262.53

0.00

0.

—262.53

—525.06

—787.59

-1,0560.12

742

SBH5-Sugar #11 (WORLD) Mar15

00

3.72 7.44 11.16-14.88 18.60 22.32 26.04 29

7t4

SH5-SOYBEAN FUTURE Mar15

151.94 303.88 455.81607.75 759.69 911.63 1,063. 1,215.

76



1,612.98

1,209.74 |-

806.49

40325 S

0.00

-403.25 + 25 31 38 44 50

—-806.49 -

-1,209.74

-1,612.98

725.29

543.96

362.64

181.32

0.00

-181.32

—-362.64

—543.96

-725.29

R N N R N e L YR Y

0.00 262.06 524.13 786.1971,048. 1,310. 1,572. 1,834. 2,096.

7t4

SMH5-SOYBEAN MEAL FUTR Mar15

.00 86.80 173.60 260.407347.20 434.00 520.80 607.60 694.

7424

WH5-WHEAT FUTURE(CBT) Mar15

40



3. AlLtzE]

499.01 -

249.50 -

0.00 !

0.00 141.75 283.50 425.257567.00 708.75 850.50 992.25 1,134.
-249.50 -

oY SO RIHS (2ITh £ M| MY

BOHS5
CHb
CTH5
KCHb5
KWHb5
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

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

744

00

129



