Rl

ne me

2015-01-26
2015-01-23

N o

M

7l o &
Al NS 22 0 0 0 &2
A A= 22 11 0 11 &e

 BD|AIEe| ol

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

EEIE T ESVIPUEET)
_ o ir
= T ar



Rl

ne me

2015-01-26
2015-01-23

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. AlLtz]

7t

7t

4.

|

—

-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

—239.88

—359.81

—479.75

oM £o|TEHE

— o

(ZlcH 4o &=5%)

KR4201K225 2015-02 £250

—25.00%
32

32

28

7

—42
-106
-172

7424

7| E=Xpe] HEd

-16.67% -8.33%
32 32

32 31

27 26

5 2

—43 —44
-106 -106
-172 -172

KR4201K2252015-02 £252.5

el

ES

| CH

—25.00%
20

20

18

7

-30

—88

—-151

s

7| =Xkl HEY

-16.67% -8.33%
20 20

20 20

18 17

5 2

-32 -34

—88 -89

—-151

—-151

Alof| AF2U (VaR : 99% A2l $+ZF= 10

e

0%
32

31
24

0
-46
-107
-172

0%
20
19
16

8.33%
32

30

22

-2
—48
-107
-173

8.33%
20

19

14

-2
-38
-91
—-151

16.67%
32

30

20

-5

-50
-108
-173

16.67%
20

19

13

-5

-40
-92
—-151

25.00%

—51
-109
-173

152

25.00%
20

18

12

-7

—42
-93
-152



Al 2015-01-26
7|12 2015-01-23

ADLEQIH AR
H ok

<

ol
ol
4l

Z1ef ol &

w5 M= 0 0 0 &
=

FEHE 4

471.00

314.00

157.00

0.00

-157.00

-314.00

—471.00

—-628.00

1,456.35

2,084 0 2,084 ZLy

KR4101K30008-2015-03 XM=

.00 62.80 125.60 188.407251.20 314.00 376.80 439.60 502

7424

KR4111K30007-2015-03 M MXIINEM =

1,092.26 -

728.18 -

364.09 -

0.00

.40

0.00 346,75 693,50 1,040,/1,387, 1,733, 2,080, 2,427, 2,774,
-364.09 - 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

-1,092.26 -

-1,456.35 -

—-25.00% -16.67%
-50 -50

-33 —-33

=17 =17

0 0

17 17

33 33

50 50

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

)

7| E=Xpe] HEd

-8.33%
-50
—-33
=17

0
17
33
50

7424

0%
-50
-33
=17

0
17
33
50

KR4111K3002015-03 MAEMAPHEM =

-25.00% -16.67%
-116 -116
-78 -78
-39 -39
0 0
39 39
78 78
116 116
| & 4o &

7| =Xkl HEY

-8.33%
-116
-78
-39

0

39

78

116

AF % (VaR 1 99% A2 5=

0%
-116
-78
-39

Z,107|F)

8.33%
-50
-33
=17

17
33
50

8.33%
-116
-78
-39

39
78
116

16.67%
-50
—-33
=17

0
17
33
50

16.67%
-116
-78
-39

0

39

78

116

50
116

25.00%
-116
-78
-39

0

39

78

116



Rl

ne me

2015-01-26
2015-01-23

N o

M

w5 M= 0 0
=

w5 M

2,763 ZH

2,763.20

2,072.40

1,381.60

690.80

e 0.00

—690.80

-1,381.60

-2,072.40

—2,763.20

4l 0.

KR4101K30008-2015-03 XM=

00

62.80

125.60 188.40251

.20 314.00 376.80 439.60 502.40

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

KR4101K3002015-03 X|+M=

7t

—-8.00%
-5.33%
—2.67%
0%

2.67%
5.33%
8.00%

—25.00%
—220
-147

-73
0
73
147
220

-16.67%

—220
-147

-73
0
73
147
220

7424

7| Z=Xpete] HEd

—8.33%
-220
-147

-73
0
73
147
220

0%
-220
-147

-73
0
73
147
220

8.33%
-220
-147

-73
0
73
147
220

16.67%
-220
-147

-73
0
73
147
220

25.00%
-220
-147

-73

73
147
220



= <
of <
. ~—
od
==
3l

ok
|



Rl

ne me

2015-01-26
2015-01-23

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

N o

M

—-251 Zh
10,048 &b

SIS ME 0
=

FHEHE 4

2. BI7[A|H e el =
KR4101K30008-2015-03 X| =M Z
10,048.00
7,536.00 -
5024.00 S
_2,512.00
=
z 0.00
%5 0.00 62.80 125.60 188.407251.20 314.00 376.80 439.60 502.40
-2,512.00 +
-5,024.00 +
-7,686.00 -
-10,048.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101K3002015-03 X|F+=M = 801
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -801 -801 -801 -801 -801 -801 -801
-5.33% -534 -534 -534 -534 -534 -534 -534
-2.67% -267 -267 -267 -267 -267 -267 -267
0% 0 0 0 0 0 0 0
2.67% 267 267 267 267 267 267 267
5.33% 534 534 534 534 534 534 534
8.00% 801 801 801 801 801 801 801



= 2
* o
od
|
o

ok
|



Rl

ne me

2015-01-26
2015-01-23

N o

M

Al FIEHA M= 0 0 0
A w75 M= 4,815 0 4,815
2. B7|AEe| 7=
VGH5-EURO STOXX 50 Mar15
4,814.76
3,611.07 r
2,407.38 [ratadadid it e e e L L bl
_1,208.69
o
e 0.00
%5 0.00 830.25 1,660. 2,490.73,321. 4,151. 4,981. 5,811. 6,642.
-1,203.69 50 75 00 25 50 75 00
-2,407.38
-3611.07 -~
-4,814.76
7t
3. A2 2E & xH S (X o Ao A5NH) (The|:HHak)
VGH5 EURO STOXX 50 Mar15 385

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



N o
>
ne me

M

2015-01-26
2015-01-23

ol
ol
4l

7oHEH M= 0 0 0
7oHEH M= 0 225 -225
oT=E
JYH5-JPN YEN FUT MAR15
115.29
86.47
57.65 |-
28.82 |-
0.00
0.00 2,113. 4,226. 6,339. 8,452.%10,565 12,678 14,791 16,904
-28.82 00 00 00 00 %0 .00 .00 .00
-57.65 N
=86.47 N
-115.29
74
NIH5-NIKKEI 225 (SGX) Mar15
75.04
56.28 |-
37.52
18.76 |
0.00
0.00 4,392. 8,785. 13,177 17,570~21,962 26,355 30,747 35,140
-18.76 50 00 .50 .00 50 .00 .50 .00



3. ALt

<

—35.01

AN
28 £9

JYH5
NIH5
TWF5

-37.52

-56.28

—-75.04

35.01

TWF5-MSCI TAIWAN INDEX Jan15

7424

26.26

17.50 r

8.75

0.00

0.00
-8.75

-17.50

—26.26

86.48

172.95 259.43

345.90%432.38 518.85 605.33 691.80

SEL G PSS PUEET)
JPN YEN FUT MAR15
NIKKEI 225 (SGX) Mar15
MSCI TAIWAN INDEX Jan15

7424

EAHAFH(VaR 1 99% L= F+FE, 10UV E)

w o © —

m
do
1E
ra
- w



Al 2015-01-26
7|12 2015-01-23

Rto[LflE A (4 -Ttl &) (F)
H ety

<

ol
ol
4l

w5 M= 0 0 0 &
=

FHEHE 4

398 0 398 ZEh

HCF5-H-SHARE IDX FUT Jan15

130.42 |

86.95 r

43.47

0.00

0.00 3,073. 6,146. 9,219.12,293 15,366 18,439 21,512 24,586
_43 47 - 25 50 757 00 25 50 .75 .00

—86.95 -

130.40 S

173.90

7t

MHCF5-MINI H-SHR IDX FU Jan15

224.53

168.40 -
112.27 -
56.13 -
0.00

0.00 3,073. 6,146. 9,219.712,293 15,366 18,439 21,512 24,586
-56.13 - 25 50 5 .00 .25 .50 .75 .00




3. AlLtz]

o
_=

-168.40 -
—224.53 =
=
H RO DS (2] ) A A0 AL S (gt
HCF5 H-SHARE IDX FUT Jan15
MHCF5 MINI H-SHR IDX FU Jan15
of E{C) &M AFZH (VaR : 99% A E £ E,1027|F) (et

1E
rEI
~ = o

® b~ —

£
=

w Mo



Rl

ne me

2015-01-26
2015-01-23

N o

M

ol w54 M= 0 0 0 &
=

= k5 A

628 0 628 Zf

KR4101K30008-2015-03 XM=

628.00
471.00 -
31400 S
_157.00 r
=
z 0.00
%5 0.00 62.80 125.60 188.40-251.20 314.00 376.80 439.60 502.40
-157.00
-314.00
“A71.00 - Ff
-628.00
74
3. A2 Y &9 XM S (X[ &Alof Az H) (She|:aHatel)
KR4101K3002015-03 X|F+=M = 50
2l EEA NG [REt=
7+ -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -50 -50 -50 -50 -50 -50 -50
-5.33% -33 -33 -33 -33 -33 -33 -33
-2.67% -17 -17 -17 -17 -17 -17 -17
0% 0 0 0 0 0 0 0
2.67% 17 17 17 17 17 17 17
5.33% 33 33 33 33 33 33 33

8.00% 50 50 50 50 50 50 50



-~ M
o
&
od
==
a

ok
|

@

U7

H(VaR : 99%212|=&,10



A 2015-01-26
7= 2015-01-23
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 2,456
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])
1,415
UF 2|AT WE o H? FHol|l o{2{F0| A0 HEX Tt ALEEHUS



N o
>
ne me

M

2015-01-26
2015-01-23

ol
==
I

<

Al

e ol &
M= 754 0 0 0
wEH M= 0 0 0
M= 77158 20 0 20
wEE M= 445 0 445
o=
GCJ5-GOLD 100 OZ FUTR Apr15
141.02
105,76 S
70680
35.25
0.00
0.00 325.43 650.85 976.2871,301. 1,627. 1,952. 2,277. 2,6
-35.25 + 70 13 55 98 4
-70.51
-105.76
-141.02
74
HGH5-COPPER FUTURE Mar15
142.22
106.66 -
7111 -
35.55 -
0.00 °
0.00 64.46 128.93 193.397257.85 322.31 386.78 451.24 515.70



ol
<

0.00 64.46 128.93 193.397257.85 322.31 386.78 451.24 515.70
-35.55 -

7111 -

-106.66 -

-142.22
742

LAH5-LME PRI ALUM FUTR MAR 15

102.48
76.86 |
51,24 e
25.62 |-

0.00

0.00 465.94 931.88 1,397.71,863. 2,329. 2,795. 3,261. 3,727.
-25.62 81 75 69 63 56 50

-51.24

—76.86

-102.48
e

LXH5-LME ZINC FUTURE MAR15

58.85
44.13 |
20,42 [ e
14,71 T
0.00

0.00 5835.25 1,070. 1,605.72,141. 2,676. 3,211. 3,746. 4,282.
50 5 00 25 50 75 00

-14.71

—29.42 Frmmmmmm e

-4413 +



-44.13

—58.85

7424

YSH5-MINI SILVER FUT Mar15

20.16

15.12 e

1008 -

5.04 r

L 0.00

o 0.00 459 018 13.77718.36 22.95

-5.04 -

-10.08

-15.12

-20.16

27.54 3213 36,72

7424

oY SO RIHS (2ITh £ M| AT

GCJ5 GOLD 100 OZ FUTR Apr15
HGHS5 COPPER FUTURE Mar15
LAHS LME PRI ALUM FUTR MAR 15
LXH5 LME ZINC FUTURE MAR15
YSH5 MINI SILVER FUT Mar15

2| zlj &Aoo &FH(VaR : 99% L 2| +F,107| &)

~ o

N o1 .o = = —

w [0



N o
>
ne me

M

2015-01-26
2015-01-23

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

Aechat AR

ol
==
I

<

Al

M= w5 0 0 0
#rt5d M= 0 0 0
M= w5 204 0 204
7S M= 701 0 701

204.33

1563.24

102.16

51.08

0.00

-51.08

-102.16

-153.24

—204.33

220.34

165.25

110.17

55.08

0.00

0.00 12.71 25.43 38.1450.85 63.56 76.28 88.99 101.

CLH5-WTI CRUDE FUTURE Mar15

.00 11.58 23.16 34.7346.31 57.89 69.47 81.04 92

62

7424

COK5-BRENT CRUDE FUTR May15

70



ol
<

0.00 12.71 25.43 38.1450.85 63.56 76.28 88.99 101.
-55.08 -

-110.17 -

-165.25 -

-220.34
742

HOH5-NY Harb ULSD Fut Mar15

74.55

55.91 r

37.27

18.64 |

0.00

70

0.00 0.40 0.81 1.21 1.61 2.01 2.42 282 3.
-18.64 -

-37.27 -

—55.91

22

—-74.55
7424

NGH5-NATURAL GAS FUTR Mar15

0.00 !
0.00 0.71 1.42 212283 3.54 425 495 5.
-70.23 -

66




3. AlLtz]

-210.70 -

—280.93

125.62

-31.41
-62.81
-94.22

-125.62

oY SO RIHS (2ITh £ M| AT

CLH5
COK5
HOHS5
NGH5
XBHb5

04,22 [ e R

6

3

XBH5-GASOLINE RBOB FUT Mar15

7424

2.81 r

1.41

0.00

0.00 0.34 0.68 1.02

1.36

2.72

=

WTI CRUDE FUTURE Mar15
BRENT CRUDE FUTR May15
NY Harb ULSD Fut Mar15

NATURAL GAS FUTR Mar15
GASOLINE RBOB FUT Mar15

7424

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



Rl

ne me

2015-01-26
2015-01-23

N o

M

ol w54 M= 0 0 0
=

= 2ol A

BOH5-SOYBEAN OIL FUTR Mar15

695.82
521.86
347.91
17395 ¢
=
z 0.00
%5 0.00 7.99 1599 23.98.31.97 39.96 47.96 55.95 63,94
-173.95
34791 -
—521.86 F-—--—
-695.82
74
CH5-CORN FUTURE Mar15
1,309.52
982.14 -
654.76 -
= 327.38 -
ol
\_‘Lr 0.00
fﬂ 0.00 95.94 191.88 287.81-383.75 479.69 575.63 671.56 767.50
-327.38 -




<

od
=S
I

ol
4l

-982.14 -

-1,309.52 -

7424

CTH5-COTTON NO.2 FUTR Mar15

540.41

405.31

270.21 1

135.10

0.00

0.00
-135.10

—270.21

-405.31 -~

14.44 28.88 43.32757.76 72.20 86.64 101.08 115.

—540.41

7424

KCH5-COFFEE "C" FUTURE Mar15

463.50

347.63

231.75 ¢

115.88 |

0.00

0.00
-115.88

-231.75

—347.63

—ARR RN

39.99 79.98 119.96-159.95 199.94 239.93 279.91 319.

52

90



od
=S
I

ol
4l

—463.50

373.24

279.93

186.62

93.31

0.00

-93.31

-186.62

—279.93

—373.24

1,146.29
859.72
573.14
286.57

0.00
0.00 3.98 7.96 11.9315.91 19.89 23.87 27.84 31
—286.57
-573.14

—859.72

-1,146.29

7t4

KWH5-WHEAT FUTURE(KCB) Mar15

742

SBH5-Sugar #11 (WORLD) Mar15

7t4

SH5-SOYBEAN FUTURE Mar15

.00 141.19 282.38 423.56564.75 705.94 847.13 988.31 1,129.
- 50

82



R N N R N e L YR Y

1,504.47

1,128.35

752.23

376.12 |

0.00

0.00 244.19 488.38 732.56976.75 1,220. 1,465. 1,709. 1,953.

(@)

-376.12 - 94 13 31 5

—752.23

-1,128.35

-1,5604.47

7t4

SMH5-SOYBEAN MEAL FUTR Mar15

725.98

544.48

362.99 e e SeEETTTTEET

181.40 e e

0.00

0.00 82.53 165.05 247.587330.10 412.63 495.15 577.68 660.

-181.49

-362.99 -

~544.48 +

—-725.98

7424

WH5-WHEAT FUTURE(CBT) Mar15

940.13 -

705.10 -

20



3. ALtz

470.07 -

235.03 -

0.00 !

0.00 133.44 266.88 400.31-533.75 667.19 800.63 934.06 1,067.
-235.03 -

oY SO RIHS (2ITh A M| AT

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

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

7424

50

120



