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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 404.56 -2.84 -11.84 19,494.9 - K200 H|0]A| A 0.32 ~0.87 ~0.11 ~0.29%
Mz 3= 404.45 -2.32 -9.60 46,1929 245,752 o
H] O A| A (mini) 0.09 -0.60 -0.02 -0.17%
Mz 6= 403.65 -2.43 -10.05 44.9 18,647
22 (min) | 40454 233 -966 6870.0 101507 2= 009 048 -0.50 -0.14%
3= (mini) 405.00 -2.19 -9.12 259.0 35,223 M E HIOJAIA(ATM) 0.09 -0.34 =034 -0.11%
(pY 5MA 20MA (&g Aol ) 4 (%) 0l Basis(2) (oY
6OMA  ——— 120MA 200 1 —— 37 Basis($) r 10
430 A 100 L 0.0
L F 1.0
-100 -
380 1 -200 A F-20
2300 I -3.0
-400 - L 40
330 1 -500
L 5.0
% 600 - w
700 - - 6.0
280 - - - - : -800 - - 7.0
209 2010 2011 2012 211 10120 1110 121 12122 115
EXIEHE oy S5 (Aot
KOSPI  ETF MA| | KOSPI+ETF A PR HIXIZ PR K200F = K200F (mini) E2M ZEM FAMEHEA
Q=9 -1,430.3 -7.9 —1,438.2 29.8 —1,532.9 197.4 57.6 111 -13.9 14.8
7Hel 1,707.0 74.3 1,781.3 0.0 -0.6 -133.2 -19.6 9.5 11.6 -50.2
7| -255.0 =731 -328.1 -77.5 -166.7 67.0 -29.1 3.0 =11 411
F28FX =21.7 -319.9 -341.6 -93.6 =742 662.0 -28.6 3.2 -0.8 72.9
E4 -6.6 34.4 27.8 0.0 9.3 —495.0 -1.0 -0.2 -0.4 -22.4
SH+EE+IIEIEE -141 199.9 185.8 0.0 =11 -131.4 0.4 0.0 0.0 0.6
A7\ 2+ 7RI -116.0 32.1 -84.0 16.2 -67.5 31.4 0.1 0.0 0.0 -9.9
J|EFHOI =21.7 6.7 -15.0 0.0 -2.3 -1311 -8.9 -1.4 3.4 -5.7
TR KRX, ROESH 2M7 A
EXIFHE KOSPI + ETF M| £ 204 30| EXFHE M2 A =i 30
(CEED (A2
100,000 9=l ol 100,000 - e 7ol P
80,000 - - 80,000 -
60000 ____/—/“—'\—r/"//‘j 60000 -
40,000 -
40,000 20,000 -
20000 - 0 e A —
0 . . . . : 20,000 -
40,000
-20,000 ;
—T S e——— 60,000 -
40,000 80000 -
-60,000 - -100,000 -
20/8/4  209/4  20110/4  20111/4 20124 211/4 2011/20 201244 20M218  211M 21AM5 211729
K=: KRX, FOIERSH 2IMAE
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MESUANE TIH

ReEM AESE (Al AAR)
Hep Hefch=2 02X HEHSA Hep HeH= 0 ZH2H
Call 1,355,997 474.5 710,663 31.0% X424 A 3,661,349 1,405.5 2,238,658
Put 2,305,352 931.0 1,527,995 32.7% PCR(ZU7|F) 1.96 VKOSPI  35.73%(+2.64%p)
AL BIL SHipt) AU DZHYY 0ZHEY UHHEE AL B7t SEHpt) AU 0ZHUY 0EREZ UNESS
425.0(K+3) 2.70 —-2.44 28979 6,743 817 30.9 420.0(K+1)  19.65 6.75 1,141 4964 -477 32.9
422 .5(K+2) 3.25 -2.76 17,739 3,992 801 31.0 M7.5(K+0)  17.90 6.50 1,126 3,147 =21 33.1
Call = 420.0(K+1) 3.87 -3.17 15526 6,846 1,251 31.1| Put  415.0(K-1) 15.90 565 4,595 3,989 -463 32.0
417 5(K+0) 462 -3.77 5490 2,413 331 31.4 42.5(K=-2)  14.40 527 4,233 3,958 209 32.5
415.0(K-1) 550 -398 5537 3,448 1,186 31.8 410.0(K-3) 13.00  4.82 10,868 7,344 992  33.0
R KRX, SEIS 2IMAIAE]
SIAK HEMT VKOSPI FAME HAHIOAA 12[E
(%) —— VKOSPI 1.60%
40 - 1.40%
AAE HSH (M) 1.20%
35 1 1.00%
30 0.80%
0.60%
25 A 0.40%
0.20%
20 1 000% +—— LA L 2 LR A e e,
1 7<>£‘—"muzOOJguthgorﬂ-og_tquo
15 %835%3%5EFEOA%%’%_}-U%HHQbEr%
10 TOMoynyE oFgReRalLrHSE
w o0p Z2LIE ruggrr m%u{ngrﬁﬂo
5 b o J2|>HIJ§ W LD
0 Z 4 o &
; ; ; ' on [ L
200912 2011012 201112 201212 21112 e :
Ktz KRX, FERSH 2l MAHIE Ktz KRX, FERSH 2| MA|HIE
TAMEAE SEHMEHE M 1035 (A1 M)
HAg  AzicE DIEAYE  D[ZHBZL A=UGAHL) O HAMALY)  TIEHAL) A=AUFH)  JHAUFU)  7[ZHZH)
FAME MY 7,502,109 8,348.1 7,718,043 3,501 33,792 -51,475 38,852 14.8 -50.2 411
— MEEN7E  SEE MEAYUE  MEiE DiZMSF n1ZMEY g@dizlg =Y el @ FEFEN HEs
°ne (#) (%) (Ao3) (%) (A (A1) (%) =W w2l 2ic 2l 20
SK O[Ho[d 281,500 1.99 853.2 99.7 51,711 7,592 0.06% =367 -2,927 3,248 364 —2,999
7|0kxt 83,000 —-6.00 624.5 80.7 195,004 -39,400 0.03% -3,999 -27,811 32,949 32,401 12,666
e 441,500 -3.60 358.4 752 32,521  -2,493  0.03% 1,329 —624 =705 844 -39
E=r s NES 81,200 -5.91 43.4 69.0 28,897 -16,589 -0.02% 2,676 —3,138 37 6,170 4,061
R 48,400 -5.47 87.6 67.4 42,779 -338 -0.41% 2,783 -121  -2,523 1,905 0
24 SDI 735,000 -4.30 373.1 66.0 23,698 —-803 0.06% 515 472 -732 577 —536
AMAZE 950,000 -2.16 87.5 65.9 3,162 -998 0.02% 54 7 -14 -3 664
SK sto|d A 123,500 0.41 587.1 64.7 323,763 19,380 0.11% 9,729 -13,424 3,316 2,376 —2,160

0z
0x
rzd
~

204,000 -2.39 1511 64.1 28,925 3,621 —0.09% 1,580 —2,255 670 2,813 3,017

oA 227,500 -5.01 389.1 63.3 70,260 -3,621 —0.04% 186 —4,309 4,100 743 321
M2 KRX, FAESH 2IMAHE
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