Rl

ne me

2015-01-14
2015-01-13

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

2015-01-14
2015-01-13

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 -




3.

7t

7t

4.

—239.88

—359.81

—479.75

AlLfg| 2 a0l xH =

|

—

-8.00%
-5.33%
—2.67%
0%
2.67%
5.33%
8.00%

2
—8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

oY &E

= T— 1

KR4201K225 2015-02 £250

— o

—25.00%
22

22

20

8

—24

=77
-140

(ZlcH 4o &=5%)

-16.67%
22

21

19

6

-27

—-78
-140

7| E=Xpe] HEd

-8.33%
22

21

17

3

-30
-80
—141

KR4201K2252015-02 £252.5

-25.00%
14

14

13

7

-16

-59

Z| o &40l &

~16.67%
14

13

12

5

-19

-61
117

7| =Xkl HEY

-8.33%
14
13
11

U (VaR : 99%AIZ =& 10

7424

0%
22

21
16

0
-33
-82
-142

0%
14
13
10

e
N
)

8.33%
21

20

14

-3
-36
-84
~142

8.33%
14

13

9

)
-27
-68
-120

16.67%
21

19

12

—6

-38
—86
-143

16.67%
13

12

8

-5

—-30
=70
-122

25.00%

—88
-145
123

25.00%
13

12

6

=7

-33
=73
-123



A 2015-01-14
7|=< 2015-01-13

ADEQ|H AR
Aotz

<

ol
ol
4l

Z1ef ol &

w5 M= 0 0 0 &
=

FHEHE 4

463.97

309.31

154.66

0.00

-154.66

—309.31

—-463.97

—-618.63

1,410.15

2,029 0 2,029 Zuy

KR4101K30008-2015-03 XM=

.00 61.86 123.73 185.597247.45 309.31 371.18 433.04 494

7t

KR4111K30007-2015-03 M MXIINEM =

1,057.61 -

705.08 -

352.54 -

0.00

.90

0.00 335,75671,50 1,007,1,343, 1,678, 2,014, 2,350, 2,686,
-352.54 - 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

—705.08 -

-1,057.61 -

-1,410.15 ~

—-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
-75 -75
-37 -37
0 0
37 37
75 75
112 112
| & 4o &

7| =Xkl HEY

—8.33%
-112
=75
-37

0

37

75

112

AF % (VaR 1 99% A2 5=

0%
-112
=75
-37

Z,107|F)

8.33%
—49
-33
-16

16
33
49

8.33%
-112
=75
-37

37
75
112

16.67%
—-49
—-33
-16

0
16
33
49

16.67%
-112
=75
-37

0

37

75

112

112

25.00%
-112
=75
-37

0

37

75

112



Rl

ne me

2015-01-14
2015-01-13

N o

M

(chel:uietkel)
7{ 2H CH AF S ol
Al w7154 M= 0 0 0 &
A w75 M= 2,722 0 2,722 HLy

KR4101K30008-2015-03 XM=

2,721.95
2,041.46
1,860.98 S
. 680.49
=
z 0.00
%5 0.00 61.86 123.73 185.59247.45 309.31 371.18 433.04 494.90
-680.49
-1,360.98
204146 -
-2.,721.95
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

2015-01-14
2015-01-13

N o

M

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

(chel:uyprel)
al
e SIt5H  ME 0 0 0 F
A w75 M= 10,022 0 10,022 ZfLi

10,021.73

7,516.29

5,010.86

2,505.43

e 0.00

—2,505.43

-5,010.86

-7,516.29

-10,021.73

or 0.

KR4101K30008-2015-03 X[ 5=

AI:I

61.86

123.73 185.59247.45 309.31 371.18 433.04 494

.90

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% -16.67%
—798 —798
-532 -532
—266 —266

0 0
266 266
532 532
798 798

ME

F9)

7

4

7| Z=Xpete] HEd

—8.33%
-798
-532
—266

0
266
532
798

0%
—798
-532
—266

0
266
532
798

8.33%
—798
-532
—266

0
266
532
798

16.67%
-798
-532
—266

0
266
532
798

25.00%
—798
-532
—266

266
532
798



B
~
* b
od
|
I

ok
|



Rl

ne me

2015-01-14
2015-01-13

N o

M

(CHel e aked)
i
At RIEHE ME 0 0 0
A w75 M= 4,463 0 4,463

VGH5-EURO STOXX 50 Mar15

4,462.83

3,347.13

2 231.42

1,115.71

= 0.00
ol 0

.00 769.25 1,538. 2,307.73,077. 3,846. 4,615. 5,384. 6,154.

-1,115.71 50 75 00 25 50 75 00

—2,281.42 Fommmm
—3,347.13 [ e
-4,462.83
7424
3. AlLf2|2E ol P xS (&t & Ao 4FY) EERTTEIE)
VGH5 EURO STOXX 50 Mar15 357
4. THYAEC| 2 TH £ MO AZY (VaR : 99%AI 2 £F,1027| F) (29l orel



N o
>
ne me

M

2015-01-14
2015-01-13

ol
ol
4l

w5 M= 0 0 0
=

FEHE 4

86.47

57.64

28.82

0.00

-28.82

-57.64

-86.47

-115.29

77.59

58.19

38.79

19.40

0.00

JYH5-JPN YEN FUT MAR15

.00 2,114, 4,228. 6,342. 8,456.10,570 12,684 14,798 16,912

- 00 00 00 00 .00 .00 .00 .00

7474

NIH5-NIKKEI 225 (SGX) Mar15

-19.40

.00

4,253. 8,507. 12,761 17,015~21,268 25,522 29,776 34,030
75 50 .25 .00 &) .50 .25 .00



3. ALt

<

-38.79

-58.19

—77.59

36.02

27.01

18.01

9.00

0.00

TWF5-MSCI TAIWAN INDEX Jan15

7t4

0.00 84.15 168.30 252.45 336.60%420.75 504.90 589.05 673.20

-9.00

-18.01

-27.01

-36.02

o £o|PIHS (2ITh &I AY)

JYH5
NIH5
TWF5

of &AM AFU(VaR : 99% L2 FFE 10| FE)

o

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

7t4

w o © —

m
40
1E
ra
= |



ZAlY  2015-01-14
7|&=2 2015-01-13

XHO|LIQIEH A (FAI-THM S ) (F)
H ez

M 2715d M

= 2ol A

274 0 274 Eh

HCF5-H-SHARE IDX FUT Jan15

171.16
128.37 r
85.58 +
4279 ¢
=
z 0.00
%5 0.00 3,024. 6,048. 9,072.-12,096 15,120 18,144 21,168 24,192
4279 | 00 00 00 .00 .00 .00 .00 .00
-8558 S
12837 -
-171.16
74
MHCF5-MINI H-SHR IDX FU Jan15
102.62
76.97 -
51.31 -
2566 -
ol
\_‘Lr 0.00
fﬂ 0.00 3,024. 6,048. 9,072.-12,096 15,120 18,144 21,168 24,192

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



3. AlLtz]

o
_=

-51.31

-76.97 -

-102.62 -

A
H &=t

HCF5
MHCF5

of &AM AFU(VaR : 99%LIZFFE 10| FE)

H S (2| &4 of &=
H

—-SHARE IDX FUT Jan15
MINI H-SHR IDX FU Jan15

7t4

E
2
~

0 B~ —

£
=

N [0



Rl

ne me

2015-01-14
2015-01-13

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

619 0 619 Zhf

KR4101K30008-2015-03 XM=

618.63
463.97
309.381 S
_ 154.66
=
z 0.00
%5 0.00 61.86 123.73 185.59-247.45 309.31 371.18 433.04 494.90
-154.66
-309.31
—463.97 -
-618.63
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 2015-01-14
7= 2015-01-13
SMART &t -MSCIM X = 5 H AEHK|
Aotz
(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
Al 2 £l TS (2o Mo A3 (chel:uiatel)
SWMXWOO00(MSCI Daily TR Net World USD 2,408
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])
1,377
UF 2|AT WE o H? FHol|l o{2{F0| A0 HEX Tt ALEEHUS



Rl

N o
ne me

M

2015-01-14
2015-01-13

ol

==
I

<

Al

el ol A
ME S5 0 0 0
77153 ME 0 0 0
ME St 18 0 18
77153 ME 639 174 465
o=
GCG5-GOLD 100 OZ FUTR Feb15
135.55
10166 - S
67.78 R e 2
33.89 r
0.00
0.00 308.20 616.40 924.6071,232. 1,541. 1,849. 2,157. 2,4
-33.89 80 00 20 40 6
-67.78
N - ----<------======================================
-135.55
7t4
HGH5-COPPER FUTURE Mar15
150.19
112.65 -
75.10 -
37.55 -
0.00 !
0.00 68.14 136.28 204.41-272.55 340.69 408.83 476.96 545.10



%IJ 0.00 68.14 136.28 204.417272.55 340.69 408.83 476.96 545.10

-37.55 -

-75.10 -

-112.65 -

-150.19

7+
LAF5-LME PRI ALUM FUTR JAN 15
0.00
0.00 448.69 897.38 1,346. 1,794. 2,243. 2,692. 3,140. 3,589.
06 75 44 13 81 50

=l
5
4

-1.00

7+
LAH5-LME PRI ALUM FUTR MAR 15

99.29 -

74.46

49.64 -
_2A82 S
o
L 0.00
SL 0.00 451.19 902.38 1,353.71,804. 2,255. 2,707. 3,158. 3,609.

-4 .82 - 56 75 94 13 31 50

-49.64

—74 46 F




—74.46

-99.29

7424

LXF5-LME ZINC FUTURE JAN15

0.00

0.00 531.88 1,063. 1,595. 2,127. 2,659. 3,191. 3,723. 4,255.
75 63 50 38 25 13 00
-1.00
=
LXH5-LME ZINC FUTURE MAR15
58.67
44.00 S e e ST
29.34 |
14.67 |-
0.00
0.00 533.63 1,067. 1,600,2,134. 2,668. 3,201. 3,735. 4,269.
1467 | 25 88 50 13 75 38 00
-29.34 |
-44.00 |
-58.67

7t



XGG5-MINI GOLD FUTURE Feb15

43.58

32.68

21.79 r
10.89
L 0.00

SL 0.00 308.20 616.40 924.60-1,232. 1,541. 1,849. 2,157. 2,465.
408 7 80 00 - 20 40 60

—21.79 b

-32.68

—43.58

7424

YSH5-MINI SILVER FUT Mar15

18.21

13.66 |-
9.11 -

4.55 1
od

==

< 0.00
%5 0.00 414 8.28 12.42716.56 20.70 24.84 28.98 33,12

4,55 [ e e e

-9.11

-13.66

-18.21

. ALE|2E £F=HS (R LM LSFY) =
GCG5 GOLD 100 OZ FUTR Feb15
HGH5 COPPER FUTURE Mar15

ol
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 o~ o=

I'
w Mo



N o
>
ne me

M

2015-01-14
2015-01-13

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

ol
==
I

<

Al

ZHetha  ANRE

ME RIH5H 0 0 0
wEH M= 0 0 0
ME RIH5H 206 0 206
FIHEH  ME 636 0 636
S ES
CLH5-WTI CRUDE FUTURE Mar15
206.31
154.73
10815 S
51.58 |-
0.00
0.00 11.69 23.38 35.07746.76 58.45 70.14 81.83 93.52
-51.58 |
-103.15 |-
—154.73 |
-206.31
7424
COH5-BRENT CRUDE FUTR Mar15
162.32
121.74 -
81.16 -
40.58 -
0.00 '
0.00 12.18 24.35 36.5348.70 60.88 73.05 85.23 97.40



o
<

0.00
-40.58 -

12.18 24.35 36.53.48.70

-81.16 -

-121.74 -

60.88 73.05

85.23 97

-162.32
742

HOH5-NY Harb ULSD Fut Mar15

74.72

56.04

37.36

18.68 |

0.00

40

0.00
-18.68

0.40  0.81 1.21 1.61

-37.36

—-56.04

2.01 2.42

2.82

3.

22

-74.72
e

NGH5-NATURAL GAS FUTR Mar15

0.00 !

0.00
-69.47 -

0.70  1.40 2.10~ 2.80

3.50 4.20

4.90

5.

60




3. AlLIZ| 28 £ F=HS(F & Ao &=

CLH5
COH5
HOHS5
NGH5
XBHb5

-208.40 -

—277.86

7424

XBH5-GASOLINE RBOB FUT Mar15

121.34

91.00 -

60.67

30.33

0.00

0.00 0.33 0.66 0.98_~1.31
—-30.33

—60.67

-91.00

-121.34

1.64 197 229 262

7424

=

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

NATURAL GAS FUTR Mar15
GASOLINE RBOB FUT Mar15

EHHAFHU(VaR 1 99%LIE[+F, 10UV E)



Rl

ne me

2015-01-14
2015-01-13

N o

M

ol w54 M= 0 0 0
=

= k5 A

BOH5-SOYBEAN OIL FUTR Mar15

532.00 r

354.67 S

177.33

e 0.00

%5 0.00 8.15 16.30 24.4532.60 40.75 48.90 57.05 65.20
-177.33

—-354.67

=532,00 [ o

—709.34

7424

CH5-CORN FUTURE Mar15

1,459.26
1,094.45 -
729.63 -

364.82 -

od

& 0.00 !
%5 0.00 100.50 201.00 301.50/402.00 502.50 603.00 703.50 804.00
-364.82 -




<

od
=S
I

ol
4l

-1,094.45 -

-1,459.26 -

7424

CTH5-COTTON NO.2 FUTR Mar15

558.56

418.92

279.28

139.64 |

0.00

-139.64 -

—279.28

-418.92 -~

14.93 29.87 44.8059.73 74.66 89.60 104.53 119.

—558.56

7424

KCH5-COFFEE "C" FUTURE Mar15

511.34

383.50

255.67

127.83 |

0.00

-127.83

-255.67

—-383.50

44,19 88.38 132.567176.75 220.94 265.13 309.31 353.

—R11 4

46

50



od
=S
I

ol
4l

-511.34 <

390.00

7t4

KWH5-WHEAT FUTURE(KCB) Mar15

292.50 r

195.00 |

97.50 r

0.00

0.00

-97.50

-195.00 -

—292.50

38 00

—390.00

1,041.87

781.40

520.94

260.47

0.00

0.

—260.47

—520.94

—781.40

-1,041.87

742

SBH5-Sugar #11 (WORLD) Mar15

00

3.69 7.38 11.07714.76 18.45 22.14 25.83 29

7t4

SH5-SOYBEAN FUTURE Mar15

147.63 295.25 442.887590.50 738.13 885.75 1,033. 1,181.

52



R N N R N e L YR Y

1,564.07

1,173.05

782.04

sggr.o2 S

0.00

0.00 254.00 508.00 762.0071,016. 1,270. 1,524. 1,778. 2,032.

-391.02 - 00 00 00 00 00

-782.04 -

-1,173.05

-1,564.07

7t4

SMH5-SOYBEAN MEAL FUTR Mar15

713.10

534.83

356.55 S

178,28

0.00

0.00 85.30 170.60 255.907341.20 426.50 511.80 597.10 682.

-178.28

—-356.55

-534.83

-713.10

7424

WH5-WHEAT FUTURE(CBT) Mar15

977.84 -

733.38 -

40



3. ALtz

488.92 -

244 .46 -

0.00 !

0.00 138.88 277.75 416.637555.50 694.38 833.25 972.13 1,111.
—244.46 -

oY SO RIHS (2ITh £ M| AT

BOHS5
CHb
CTH5
KCHb5
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

7424

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

00

125



