DS

INVESTMENT

o & SECURITIES
DS D I I
Futures Dally :
o
A AME2 = AN S
5= M3 (M) 72tz 0]z Aok 30| HER RS
KOPSI 200 KOSDAQ 150 KOSPI 200
[CELY — ALY — el (@A —OEACRAY — et 2=3 i B e o I O L
300 600 AAT|200 2609 1230.00 1169.73 -17.10 -39 6027
BAT|200 2612 121545 1169.73 34.85 293 4572
450 AAT|2002703 122550 1169.73 31.05 260 5577
200 AAT|200 2706 123355 1169.73 4355 366 6382
300 BAT2002712 125475 1169.73 31.50 258 85.02
AAT|200 2806 126275 1169.73 27.65 224 9302
100 -
150 BAT|200 2812 129375 1169.73 31.85 252} 124.02
o Al
26/04/14 26/05/14 26/04/14 26/05/14 26/06/14
MINI KOSPI SM2$ KOSDAQ 150
Z2H X 2 MY Z7t A
(@ Aoy Ao A — 2 i —AeEAY — o APE[FIAAOIA BN | BUE |Moix
300 200 AAEN502609 1386.92 54.30 383 1378
- BAEN502612 1386.92 79.70 5751 9358
160 FALH502703 1386.92 69.90 495 95.88
200 o BAEN502706 1386.92 70.40 494 10818
. BAEN502712 1386.92 71.50 492 136.88
20 BAEN50 2806 1386.92 72.70 493 160.98
100 FALH502812 1386.92 73.40 488 19058
50 40
o |
26/04/14 26/05/14 Z6/04/14 26/05/14 26/06/14

EZ}AFE KOSPI 200 M8 EA5igt

IHEFA M= 7

AN = "
(;;!ﬁ) Ol o [CEEN = =3 7I;’;;H‘_f i e | OIEARrY ol
23| 54,885 54,885 4,500 TTlENeEY —oRddtensad —Renesy ayuarez 285,000 290,500 | 3,677,601 | 5573,824 1500
Ql=ol 41,785 42,437 3.000 SKato|<A HH 2,180,000 2,320,000 733,467 1,580,714 15000
7|2AH 5252 4,553 ' RN A 17,450 16,000 292,392 159,768 -10
ZANS 3308.35 295137| %0 NEEIY A 22,350 21,500 | 229318 | 251,084 100
EAl 1506.36 125418 0 EEEEREE] 31,900 31,700 | 200,197 293,900 -850
o8 57.01 60.17 S3E(0j0f HZ 5,950 197,636 217,563 -410
HE 123.04 34.87 1500 HERPEEE] 42,200 41,000 152,002 346,263 0
ZM2 0.00 0.00| -3.000 e ETTEE] 78,100 75200 | 151,377 127,761 600
[pd=1 256.96 25232 EERELE] 36,200 35,850 136,895 172,409 150
7"?_| 7,848 7,895 ’ 26/04/14 26/05/14 26/06/14 SHapy o 4,265 126,447 61,285 55
o|Zol- 7|2 EHFA| 1 E2jZ (Z-score 7|HE, 202) |&=
2uew  JTameoy ' wamiis o sumadeionsnon  |[NEHY
uxt QRIZ  mZ  ok3oluhe Aag FE > 212 2L
o710y -0.66 0.69 I (652.6) o3Y KOSPI 200 M20jlM 22913} 7|2H0| A £0l47} O ARl S ZHRIBILICE.
072092 05 (0.5) W 899.3 oz 58 G S5O 208 B3 1l SO SBAZ s 8 7852 AR EEBLL
07208Y 14 (1.7) 12,1652 = =g |PZ-scoreZt
078€07Y 0.6 (0.9) | 908.4 [oF -] A _ ) _ _
072062 o e E TR oz us 2 éﬁ “E‘}ﬂgég ﬁf;rﬁ o HBHS O Q=) LIS SXIQILICE 2t 2AHS T AIY 212 202 =SB HZ8HLH(look-ahead bias 7).
07803 ©.0 0.3 B 1756 03% 8 e e
o720z NS NGEE)| 3702 4 CHEA ool 304 vs 7R B4
078901 1.3 (0.9) F1,604.1 o3 —soAadele A RR
06302 (0.5) 00 [ (6748 ok adele | Zesuois
06229% (0.0) (0.4) | (7.2) 035y olA1EeS  |@ SIS
062262 0.4 0.1 W 5035 035y ageg |4 Feoua
o625 [INNEI0)| 14 | (280.1) IN=1TE ENE TR N
o6E24 @430 (23516 §OHEA o s HINS |02
o6E23d |21 (1:8) I2.150.1 $ CIHAEA ol 30h vs TR B
062229 (0.0) 1.1 B 8.6 03y WASE-S0/AILYUS P AR O
06219Y 1.6 (1.5) B1,472.1 AEHSSE  chIsrol —27pEol e
06218Y (0.4) 04 I (360.8) 035y A SOMTEYE || 2o e siajea sEer w02 222 ool 57} ofdLIC
06217 (1.2) 0.8 [ (1,065.4) 035y WASE—S0[ATLYS |- DM (ON) - HIOINA-SM A Ee 87 M} HolsHH|L.
068162 ©1) ©2) B (195 03  mass_mouaggg | OTESFIIRIS2 IS WA HALCL
06¥15Y (0.0) 0.1 [ (28.0) o+ RESC B U 4=
Compliance Notice
2 220 7|ME 852 2gat 2Qlo| oS AE A2 0 QI5o| S5 AO|L ZHY 10| ZHYEIUZ S HRIFLICE 2 A== 10| SHEAE &7| Y8t EAHSS S22 AAEIASUCE 2 A R0 £=5E LHE2 TAt 2| M| ME 7}
AE(E S AR Y HE S HIEO 2 A5 2oL, G }\MJ HEYo|Lt AMM S BAT £ QO D2 A AR 20 2L8SIA|7| HI2IH R7M5H £t Al £ALRL AMMQ| T HQISH0|| 2IZZ A S SHAI7| HFEZLICE W2t 2 t2= of st 20|z 1240 &
o
Q

HER} 2ol CiS 3 ol

52
SLICH 2 ARE YA HAERAM RE A2 YA AU oSt Z20l| = FAte| S| gl0| =4, b, 1S, HYE & gEUCh



