02-3770-3608 A ZFE]

2021.1.7

Market Data (Mot Aleh  RIUAHeH 22 Market data (pt)
Z7kpt) SHE(%) SHZ(EP) HAHE  0IEA 0=zt mWFY NI Z2I8%)
KOSPI200 402.08 -0.97 -3.95 22,151.8 - K200 H|0]A| A 0.47 ~0.33 130 —0.20%
ME 38= 403.40 -0.53 -2.15 54,327.8 234,601 o
H#] O Al A (mini) 0.06 -0.04 1.48 —-0.02%
ME 682 402.80 —-0.68 =2.75 22.2 15,088
H1AZH E(SP) 0.05 -0.46 -0.35 -0.13%

192 (min) 40356  -053  —2.16 74286 159,215
22 E(mini) 40258 -0.74  -3.02 194 17,2711 EHHE HOIMAATM) 0.06 1.33 133 0.32%

(pY 5MA 20MA (&g PPN TPNE Ol2 Basis(2) (pY)
130 - 60MA  —— 120MA 150 7 —— =7 Basis(?) — 10
100 m F 0.0
50 - L 1.0
380 0 2.0
L 3.0
330 A 0 F -4.0
W—" 100 1 w - 5.0
e -150 1 - -6.0
280 & . : . . . -200 - L 70
209 2010 2011 2012 211 9121 10116 1106 11127 12118
EXIEAE ojoy S&F (M)
KOSPI  ETF MA| | KOSPI+ETF A PR HIXIZ PR K200F = K200F (mini) 28M ZEM FAMEHEA
Q=9 -665.0 -556  -720.5 4.9 -436  -247.7  -471.8 -15.8 -1.1 -315
7Hel 2,023.2 300.5 2,323.7 0.0 19.7 -36.7 12.0 13.4 -2.5 -11.7
7| —-1,375.0 —247.8 -1,622.8 -153.3 —700.8 308.3 469.5 2.6 5.1 44 .4
F28FX —467.6 -218.7 —686.3 -108.9 =271 95.5 474.0 2.0 4.9 -32.4
E4 -189.2 4.3 -185.0 0.0 -129.6 -122.7 0.9 0.5 0.2 45.4
SH+EE+IIEIEE -149.9 -22.6 -172.5 -2.0 -96.8 110.9 =54 0.1 0.0 0.6
AIIZ+I IR RH| -439.6 -12.2 -451.7 —42.4 -321.4 224.6 0.0 0.0 0.0 30.8
7| Efggol 16.7 2.9 19.6 0.0 2.9 -23.8 -9.7 -0.2 -1.5 =11
X2 KRX, ROIEISH 2| MAHIE
EXIFHE KOSPI + ETF M| £ 204 30| EXFHE M2 A =i 30
(CEED: (A2
60,000 - 100,000 - o=l Aol 7|1
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30,000 - - ol 40000 -
20,000 20000 |
10,000 - 7| & 0 —_————
0 T T T T T -20,000
-10,000 - -40,000
-20,000 Ny 60,000 -
- ‘-”"-M_—\-I/ Sy
30,000 -80,000 A
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20710 208/10 209110 20110110 20111710 20112/10 2010028 20111 20M1/25  20M2/9 2012023  211/6
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MESUVAEZ

XH

ReEM AESE (Al AAR)
Hel Helith= njZxy CHEHSA Hel Helith= 02Ny
Call 1,981,712 814.5 773,381 28.3% X424 A 4,431,167 1,597.9 2,474,149
Put 2,449,455 783.4 1,700,768 24.9% | PCR(ZU7|E) 0.96 VKOSPI  27.60%(+1.38%p)
AL BIL SHipt) AU DZHYY 0ZHEY UHHEE AL B7L SH(pt) AU NIZHYY DZHEZ UrESs
412.5(K+3) 312 -0.86 56,906 10,607 -978 28.0 407.5(K+1 8.84 111 9,950 2,440 1,653 22.8
410.0(K+2) 3.88 -—1.00 53,557 15,507 -34 28.0 405.0(K+0 7.46 0.97 18,213 3,920 2,549 23.4
Call  407.5(K+1) 490 -1.06 27,184 8,661 —1,150 28.7| Put @ 402.5(K-1 6.22 091 19,392 2,763 1,132 24.0
405.0(K+0) 587 -1.30 22,693 12,426 1,679 28.5 400.0(K-2 5.15 0.73 43,199 7,040 1,278 24.5
402.5(K-1) 7.28 -120 5513 7,700 —191 29.6 397.5(K-3 4.31 0.71 50,753 7,994 883 25.4
Rg: KRX, FOIEFSA 2IMANE
SAP BSHat VKOSPI FAME HaHOJAIA 12|
(%) e VKOSPI 0.60% -
35 1 0
A E S A (1) 0.50% 1
30 1 040% -
25 A 0.30% A
20 4 0.20% A
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000% T T T T T T T T T T T T T T T T
E = ® .wkogwﬂﬁ_t:l Do o o
10 G()),—gizzgglf-_kxQa_ﬂggrﬂ%rol‘_ﬁi;)sgm@rﬁ
5 1 (%) Tu[H mo oy nx 2 0 ﬁ-f‘--‘?loi’k%:loﬂ_oommb
N ol e M2 H o m|>0°='mu-|ru
S - e |> s
0 - - - - RO
20/8/7 20097 201107 201117 20127 e
RIE: KRX, SIESH 2|MAIME] RIE: KRX, SIS 2|MAI4E]
TAMEAE SEHMEHE M 1035 (12 Aloted)
HelE  AUZ  DEMYY  OIZMESZ AFeUAHCh  JHIAILh  7IEHAC) =U(ZH) THUZH)  T7[EHZH)
FAME M 8,572,357 8,348.5 7,324,300 246,907 -27,810 72,855  —44,920 -31.5 -1.7 44.4
= MEHR7I SUE MEAYUZ MEHE DI’“I#—%‘J nIZNsZ dZazlg o=2l 742! @ Z8EX WIFS
°ne (&) (%) (M) (%) (A (A (%) pial B il B3 il B il S il B
LG atst 888,000 -1.33 452.4 98.3 22,336 1,397 0.18% 481 -1,019 529 -992 -907
SK sto|HA 132,000 0.76 907.3 80.3 362,680 -24,142  0.06% -3,904 -9,530 13,420 16,443 11,545
2T 176,000  -2.49 121.6 71.4 46,902 -2,774  0.12% -3,503 -155 3,658 620 2,665
7t7te 396,500 0.63 407.6 70.6 28,490 —-597 0.05% 256 73 —454 -320 —285
2 ™It 82,600 -1.78 2,261.7 65.7 1,301,517 -11,512 0.03% -5,079 12,907 -8,100 17,849 —568
Ay Rt 203,000 -3.10 380.3 65.2 92,192 —11,038 0.06% 891 -11,525| 10,953 10,577 4,511
oA nZ 284,500 0.35 83.1 64.1 10,221 970 0.10% 565 370 —-933 =307 -1,046
E=r s NES 87,300 4.68 87.9 61.9 82,726 25,333 0.29% 400 4,459 —4,833 -18,250 —9,169
KB =& 44,050 1.26 89.2 55.7 90,096 2,986 0.02% —269 —4,221 4,590 -9,367 7,419
SO 2H[A 284,000 -2.41 110.1 55.6 21,942 1,260 0.13% —465 464 -112  -1,872 -110
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