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Latin American Indexes
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o€ £04{, E-mini S&P 500 ME2 2013. 8. 9 ¥ X
BEIIRI7F $84,571 (= $50 x 1,691.42)2 AHE|T E-mini
($5) DJIA ME2 $77,128 (= $5 x 15,425.51)2 A ELICH

Ol= E-mini S&P 500 ME 10 H|2toll CHEtod E-mini ($5)
DJIA M= 11 AL 2 gHFofof &2 o|O|ELct.

Spread Ratio = Valuesgpsoo + Valuepja
= $84,571 +$77,128
= 1.097 or ratio of 10:11 S&P vs.DJIA contracts

0E £S04, E-mini S&P 500 ME 9| 7%= $84,571 0|1
CME 9| 0|2 243} Nikkei 225 ME 2| 7Hx|= $68,076 (=$5 x
13,615.19)JLICt. O ZL E-mini S&P 500 ME 4 #H|2toi|

Nikkei 225 MZ 5 A2fg UE = Q2 ALt

Spread Ratio = Valueggp 500 + Valueyixkei
= $84,571 +$68,076
= 1.242 or ratio of 4:5 S&P vs. Nikkei contracts

0E E01, E-mini S&P 500 ME 9| 7}x|7} $84,571 & i
CME 2| Ibovespa ME2 $49,875 (=$1 x 49,874.90)ILIC}.
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Spread Ratio = Valueggpsog + Valuepopespa
= $84,571 + $49,875
= 1.696 or ratio of 3:5 S&P vs.Ibovespa contracts
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E1:FIXEME HR
(2013. 8. 9. )

MEH s Actas xl% =3 ij Aok e(n|era)
E-mini S&P 500 CME 18 $50 1,691.42 nll= 1 $84,571
E-mini Nasdag-100 CME & $20 3,118.57 nfl=ge 1 $62,371
E-mini ($5) DJIA CME & $5 15,425.51 nfl=g’ 1 $77,128
E-mini S&P & F 400 CME & $100 1,237.70 =g 1 $123,770
Euro STOXX 50 EUREX €10 2,825.62 S 1.3342 $37,699
FTSE 100 NYSE Euronext £10 6,583.4 I2cs 1.5498 $102,029
L|#AH 0| 225 SZAHeA ¥1,000 13,615.19 ol 0.010393 $141,503
L|7lo] 225 CME 18 ¥500 13,615.19 ol 0.010393 $70,751
L|#AH| 0| 225 CME 18 $5 13,615.19 nl=g] 1 $68,076
CNX Nifty OIE NSE 50 QI=Z 1 5,565.65 Ol 21| 0.016482 $4,587
E-mini CNX Nifty CME & $10 5,565.65 Olghed 1 $55,657
E-micro CNX Nifty CME 18 $2 5,565.65 nfl=g 1 $11,131
KOSPI 200 KRX 50 2Hd 1,880.71 & 0.0008995 $109,348
Ibovespa BM&F 1 2abEE Y 4987490 | HatEE 0.4404 $21,965
Ibovespa CME & $1 49,874.90 Olged 1 $49,875
IPC HA|Z oA E7HEHA MXN 10 42,648.74 MXN 0.07926 $33,803

FIHRIF= AZBE 2013.8.14. CME 218



E 2 HEX|TE AtEtA
(2007. 1. 5.52E{ 2013. 8. 9.7HX| =& Afail)

Nasdag- RERAR KOSPI
S&P 500 DJIA FEZF 400 FTSE-100 | LIAI0l 225 | CNX Nifty Ibovespa IPC
100 250 200
S&P 500 -
Nasdaqg-100 0.926 -
DJIA 0.981 0.895 -
SEF 400 0.962 0.915 0.922 -
[EAEASQ 0.865 0.791 0.854 0.835 -
FTSE-100 0.882 0.809 0.866 0.866 0.916 -
LA o] 225 0.682 0.651 0.674 0.674 0.683 0.695 -
CNX Nifty 0.552 0.550 0.548 0.554 0.590 0.585 0.557 -
KOSPI 200 0.614 0.627 0.595 0.652 0.638 0.640 0.682 0.629 -
Ibovespa 0.776 0.734 0.749 0.790 0.752 0.793 0.607 0.609 0.699 -
IPC 0.805 0.739 0.786 0.811 0.729 0.758 0.606 0.548 0.659 0.769 -

FIHRIF= AZBE 2013.8.14. CME 218




E 3 0/ Et #HoF BHE R[S AEHEA|
(2007. 1. 5.52E{ 2013. 8. 9.7HX| =& Afail)

Nasdag- RERAR KOSPI
S&P 500 DJIA FEZF 400 FTSE-100 | LIAI0l 225 | CNX Nifty Ibovespa IPC
100 250 200
S&P 500 -
Nasdaqg-100 0.926 -
DJIA 0.981 0.895 -
SEF 400 0.962 0.915 0.922 -
[EAEASQ 0.827 0.757 0.810 0.803 -
FTSE-100 0.848 0.783 0.829 0.835 0.898 -
LA o] 225 0.609 0.563 0.593 0.594 0.636 0.652 -
CNX Nifty 0.559 0.551 0.552 0.562 0.626 0.615 0.503 -
KOSPI 200 0.656 0.658 0.631 0.688 0.683 0.711 0.656 0.680 -
Ibovespa 0.786 0.736 0.756 0.795 0.781 0.834 0.571 0.631 0.737 -
IPC 0.844 0.768 0.820 0.841 0.789 0.798 0.585 0.596 0.715 0.817 -

U7lo] 225 4 AEE CME 73 @ FA 5 AgEo] 1 4 8e wayr
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Globe & 11, CME®, Chicago Mercantile Exchange® % Globex®:= Chicago Mercantile Exchange Inc.<] /3 3% 3} 4 t}. CBOT®2} Chicago Board of Trade®+= Board of Trade of the City of Chicago ©] 3 9 U t}. NYMEX,
New York Mercantile Exchange % ClearPort = New York Mercantile Exchange, Inc.2] *3 ¢ 1 t}. COMEX += Commaodity Exchange, Inc.2] 3% % Y t}. CME Group <= CME Group Inc.2] “33E 9] Y th. NIKKEI®<= Nihon
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