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Market Data (Mot Aleh  RIUAHeH 22 Market data (pt)
Z7kpt) SHE(%) SHZ(EP) HAHE  0IEA 0=zt mWFY NI Z2I8%)
KOSPI200 313.67 0.53 1.64  9,820.3 - K200 H|0]A| A 0.02 ~0.35 012 -0.12%
ME 9= 313.55 0.80 250 18,247.0 274,166 o
HI O] Al A (mini) 0.02 -0.35 -0.07  -0.12%
Mz 1288 313.10 0.7 2.20 921.3 99,916
H1AZH E(SP) -0.15 -0.46 -0.50 -0.10%

922 (mini)  313.60 0.82 240 18556 151,732
102E(mini)  312.96 0.75 2.32 98.6 35337 U= HIOJAA(ATM) 002  -015 015 -0.05%

(pY —5WA —20uA (&) SEIPSTRNE ) ol 2Basis () (o)
330 1 60MA - 120MA 100 9 ——— = #Basis(P) r 10
310 50 1 R L 05
0
290 50 4 L 00
100 - L .05
210 180 1 - 1.0
.200 4
250 e L 15
230 . . . . . -300 - L 20
205 206 207 208 209 6/1 6/2 M3 8/3 8/25
EXIFHE ojoy S& (Aotel)
KOSPI|  ETF M# KOSPI+ETF XA PR HIX}Y PR K200F = K200F (mini) E2M TaM FAMEHEH
9=l -248.5 26 —246.0 0.0 -1583 -30.4  -118.9 8.1 -1.1 -9.4
740! 545.0 4.2 549.2 0.0 1.5 9.8 -19.5 -6.6 0.9 14.0
7| -297.5 -3.3 -300.8 —44.0 -112.6 13.6 137.7 -0.5 1.7 -2.8
=F 85X —147.2 -13.2 -160.4 -29.7 -26.3 4.1 138.0 0.8 1.8 -11.6
) -19.2 14.2 -5.0 0.0 -9.9 -13.7 -0.3 -1.3 0.0 19.0
2Y+2E+I|EIE 8 —45.2 1.0 —44.2 -0.3 -17.0 -18.2 0.0 0.0 0.0 0.6
AIIZ+I IR RH| -90.7 -6.6 -97.3 -14.0 -51.8 4.4 0.0 0.0 0.0 -10.8
7| Efggol 1.1 =34 -2.4 0.0 0.1 7.0 0.6 =11 -1.6 -1.8
K=: KRX, FUESH 2l MAIMES
EXIZHE KOSPI + ETF Ma| & 20z~ 0] EXFHE ME A 20 30
(aof2d) 9ol Aol (AP ol=ol JHel
50000 - 60,000 -
2 7|2
40000 7|2 40000 1
30000 - ’
20,000 - 20,000 1
10000 A
0 i . . i . 0 'ﬁw—A
-10,000 - 20,000 A
209 -\“\N—M——g
-30,000 - 40,000 1
-40,000 - 60,000 -
20316 20416 20516 206/16 207/16  20/8/16 2071 207H5 20729 20812 208126
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MESUANE TIH

K2 A Y3 (o, M)
Held A= o1Zm ok i Erie Hep A= 0ZrAy

Call 1,026,355 252.5 893,682 21.8% Xead HA 2,440,704 522.0 2,446,452
Put 1,414,349 269.5 1,652,770 28.4% | PCR(ZY7IZE) 1.07 VKOSPI 25.85%(~1.98%p)
ML B7h SEp) A DENYY OEMEE Gk AL BTt SEHpt) AU OEHUY DEREE dEsy

320.0(K+3) 072 -0.22 170,199 28,705 2,048  21.3 315.0(K+1) 381 -242 9332 87128 -39 237
317.5(K+2) 135 -0.15132,184 21,304 2215 217 312.5(K+0) 270 -2.14 32,720 7,379 1,781 249

Call  315.0(K+1) 233 -0.01 114,197 18,651 1,894 ~ 22.4| Put 310.0(K-1) 1.90 -1.84 72,526 13,977 1,539 264
312.5(K+0) 372 0.26 437282 10,374 -987 236 307.5(K-2)  1.33 -1.57 91294 12462 3,100 27.9
310.0(K-1) 542 055 8,654 10,952 -245 249 305.0(K=3)  0.94 -1.29 124,302 20,063 4,350  29.5

T2 KRX, FAERSH 2IMAIIE

AP HEH1t VKOSPI FAME EaloAA Z2lE
(%) 1.80% 1
80 - VKOSPI L0 |
70 SIAPE S A (1IM) 140% 1
1.20% A
60 A 1.00% -
50 A 0.80% A
0.60% A
40 1 0.40% A
30 4 0.20% A
" 0.00% . - "
1 oﬂ_..'reﬂ4ﬂ4n_9r°\'r°"u>u>_hrzrﬂ'_ﬂOgﬂr&l‘
(% ™M= > o f“’)ozo;miom‘gggzhgx
10 1 10T > off 1T & A mlur»m{ur&ﬁﬁ;om—ouu%
0 i llﬁgggf;lﬂ Ur>+)|"l|4xa‘°g'ﬂoéo§902
2014113 20513 206/13 20713 200813 B I B B 5
Rig: KRX, SOIEISH 2l ME|HE Ri&: KRX, SOIEIEH alME|HE
FAMEAY SIS M9l 1052 (A2, Al42)
HelE  AMOiE DIEMY  0ZMEZ AFUGAY)  JHAG  TIZHAY) 2=AFW)  HAUFH)  TIEHSH)
FAME ®A 5,211,210 3,248.4 6,343,360 41,728 33,337 65,481 -96,366 -9.4 14.0 -2.8
=om MEHEWIE  SEE MEYUE dEHE DI’“I#—%‘I DI’“%’ goglz A=Y THel % S8RK =SS
°ne (#) (%) (M) (%) (A2 (A2 (%) & =2l 2ile 2 20e
LG O|'c® 158,500 0.32 14.5 78.8 24,940 -1,835  0.11% 157 236 -402 934 -952
SKstojlgA 78,400  —0.38 164.3 76.7 229,734 -12,652  0.05% —-3,795 10,549 6,275 -431  -3,867
CHE A 97,000 6.83 46.4 65.6 25217 3,918 —-0.06% 102 3,528 —3,258 —-341 1,066
SOt 169,500 —-1.45 163.1 65.2 103,284 -8,659  0.02% 52 —3,064 3,012 329 3,335
AR 56,400 1.08 632.5 61.7 1,070,005 —189,305  0.07% | —3,811 2,163 202 —8,658 213
LG ™A} 83,900 1.21 31.6 61.1 18,855 -978 -0.06% 398 455 —854 388 —1,361
7|OFA} 42,350 0.59 20.5 57.4 56,818 412 0.01% 1,620 470 -2,091 -2,943 -196
SNt 75,200 0.80 17.5 52.3 a7 141 0.07%  -1,074 207 862 454 478
KB =8 38,150 2.97 39.9 50.2 75,217 —19,964  0.02% 4,035 861 —1,892 2,081 -8,810
&7 138,000 2.22 54.0 47.4 36,712 2,402 0.17% —3,530 —-815 4,350 2,621 —-2,794
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