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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 421.03 1.34 558 14,699.3 - K200 H|0]A| A 0.31 ~0.12 107 -0.10%
ME 38= 42210 1.64 6.80 39,719.0 235,841 o
HI O] Al A (mini) 0.07 -0.02 119 -0.02%
ME 682 421.10 1.56 6.45 103.3 18,915
H1AZH E(SP) 012 -0.47 -0.40 -0.14%

28E(min) 42222 1.67 6.94 59315 124,308
32 E(mini) 422.32 1.69 7.32 149.7 40,089 ~ ZHHE HOINAATM) 0.07 112 112 0.25%

(pY 5MA 20MA (&g Aol 20 4 (5 0l2 Basis(2) Py
6OMA  ——— 120MA 400 7 —— 37 Basis(?) ol
07 200 -'vv' - 00
AN
380 - 0 1™} 20
200 - L 3.0
330 - 400 - [ -40
el ™ e w - -5.0
T i -600 - L 60
280 - - ; - - - -800 - A
209 2011 2012 214 212 10122 1112 123 12024 119
EXIEAE ojoy S&F (M)
KOSPI  ETF MA| | KOSPI+ETF A PR HIXIZ PR K200F = K200F (mini) 28M ZEM FAMEHEA
Q=0 195.9 -10.5 185.5 235.0 -61.8 -333.5 149.0 -3.1 -0.1 -21.0
7Hel -189.6 -19.0 -208.7 0.0 -6.3 604.4 -6.5 =2.7 0.0 11.3
7| -11.0 37.6 26.6 =371 -290.0 -327.6 -1211 -1.7 0.4 12.3
F28FX 407.5 47.8 455.4 -31.6 -3.6 -310.0 -121.7 -1.0 0.6 -83.8
E4 26.9 31.8 58.7 0.0 9.8 49.6 0.9 -0.6 0.1 86.2
SH+EE+IIEIEE -49.8 -124.7 -174.5 0.0 -20.8 =271 -0.1 -0.1 -0.3 0.0
AIIZ+I IR RH| -366.4 42.8 -323.7 -5.5 -252.8 -40.2 -0.2 0.0 0.0 10.0
7| Efggol 4.7 -8.1 -3.4 0.0 -0.1 56.7 -21.4 7.5 -0.3 -2.7
TR KRX, ROESH 2M7 A
EXIFHE KOSPI + ETF M| £ 204 30| EXFHE M2 A =i 30
(adgl) (Ao
100,000 o =0l Ml 100,000 - FE Aol PED
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MESUANE TIH

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

Call 1,859,852 733.7 686,661 32.5% Xead HA 3,405,004 1,263.6 2,263,696
Put 1,645,152 530.0 1,677,035 32.1% | PCR(ZY7IZE) 0.72 VKOSPI 33.40%(~0.76%p)

ML B7h SEp) A DENYY OEMEE Gk BAMZE BTt SEpt) AU OEHUY EHEL dNEES

422 5(K+3) 794 235 7,135 4765 -580 326 M75K+1) 619 -3.96 6328 2,991 -223 299
420.0(K+2) 932 265 5595 6,168 -744 333 4150(K+0) 535 -3.43 14901 3,671 -453  30.7

Call 417.5(K+1) 10.85 297 2,050 2,656 -6 34.0| Put 4125(K-1) 460 -3.13 15068 3,674 -239 314
415.0(K+0) 1250  3.33 1,339 3308 -198 349 410.0K-2) 395 -2.85 32,173 7,590 51 321
412.5(K-1)  14.00  3.35 948 3,896 -240 347 407.5(K-3) 339 -2.60 25583 4,482 49 328

X2 KRX, ROIESH 2IMA|AIE

SIAK HEMT VKOSPI FAME HAHIOAA 12[E
(%) —— VKOSPI 0.35%
40 1 e s 0.30%
55 | o AL 1 S A (1M) 0.25%
0.20%
301 0.15%
25 A 0.10%
20 A 0.05%
15 0.00% IOI M pC o IUJI T G)I "z
1 OompgEng 29 z I g rOrOI‘uuan
mﬁ.o&%_‘aozm_erﬁélfﬂmo; ® o 2 ot
10 z'EnﬂﬂmmmlL"l M Mume" oou>grm
(% = * = m oy e b op 40PN
51 T Pozno 0
r = = i
0 y y y y x>
2009/4 2010/4 20111/4 20/12/4 2111/4 1y
RHE: KRX, ROIEKST 2| M4 RHE: KRX, ROIEKST 2| M4
TAMEAE SEHMEHE M 1035 (H12 A2l
g A2 DIZMYY  DIZRSZ =AY ML JIZHALY) A=W JHAUSW)  TIZHSH)
FAME M 5,999,447 6,929.4 7,836,461 160,495 21,048 —61,838 54,583 -21.0 11.3 12.3
J—— MEEWI SEE MEAYUE MEuE 0[ZMF DZM3Z Bduzlg =0 THl @ Z8EX WIFS
°ne (&) (%) (Ao3) (%) (A1) (A1) (%) =i wlis ziis 2l 20
7|0kxt 89,500 —-0.56 4911 87.7 188,332 -16,847  0.04% 1,257 12,167 —13,553 8,565 3,274
717t2 446,500 1.25 258.9 87.0 31,334 —253 0.05% =73 97 -898 1,168 850
2HYE Rt 84,600 230 1,73741 78.6 1,278,911 44192  0.02% 3,561 -30,328 27,878 4,873 —15173
I EETES 336,000 -0.15 1541  77.0 14,508 -2,764  0.05% 1,161 —1,859 673 —402 1,688
AgE| 209,500 145 1203 761 36976 9,704 0.14%  -671 —1417 2092  -841 3,116
S &t 241,000 126 2540 699 68579  —168  0.05% 580 442 1,022 -2923 2970
LG 0| & 200,500  —3.61 46.3  68.6 20,483 747 -0.60% -2,741 1,069 1,671 2,961 855
NAVER 363,500 415 4787 674 80,025 5739 0.14% 148 5084 -—6,855 —8143 —1,390
SK 0] L-H|0|4 318,000 047 5088 669 61,206 7,058  0.09% 457 492 -992 7,057 82
LG st 966,000 179 2664 649 15939  -189  0.11%  -325 0 274 -39 183
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