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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 416.88 -0.96 -4.06 13,270.2 - K200 HIO[A|A 0.14 ~0.7 002 —021%
ME 38= 416.90 -1.08 -4.55 27,9416 236,758 o
H#] O Al A (mini) 0.14 -0.72 012 -0.21%
ME 682 416.15 -1.00 -4.20 207.9 29,246
H1AZH E(SP) 0.16 -0.75 -0.75 -0.22%

3€E(min) 41700 —1.06  —4.40 45846 72376
422 (mini) 41570 114 478 18.0 11,398  ZHHE HOIMAATM) 0.14 0.03 0.03 -0.03%

(PY 5MA 20MA L) Rtol 200 4 (=) 0l Basis() (Y
400 7 —— 7 Basis($ r
430 60MA 120MA . Basis () [ 00
200 A ‘
\W\/ -1.0
380 - 0 | L 20
-200 A - -3.0
330 - 400 A - -4.0
- -5.0
-600 L 60
280 ; ; - - - -800 - - 7.0
20.10 20.11 2012 211 212 119 11/30 1221 114 2/4
SR ooy S5 (ietgl)
KOSPI|  ETF M# KOSPI+ETF XA PR HIX}Y PR K200F ' K200F(mini) E3M T2M FAMEHA
Q=0 —-316.8 -7.2 -324.0 6.0 —453.3 -279.0 —-84.3 4.9 =51 —45.5
74l 750.9 17.7 868.6 0.0 4.7 266.6 34.4 -5.2 2.6 =57
7|2 —459.9 -116.5 —576.4 -38.3 -176.4 41.5 49.4 0.9 2.3 53.5
=F8FA 18.5 -188.4 -169.9 -12.6 -15.2 300.2 49.2 0.9 2.3 -111
£ —60.2 -35.2 -95.4 0.0 -64.2 —296.5 0.1 0.0 0.1 22.1
2Y+2E+I|EIE 8 =191 111.3 92.2 0.0 -14.2 8.3 0.1 0.0 0.0 5.2
HI|F+ZIRIRHA| —383.1 0.5 —-382.7 -25.7 -75.2 29.6 0.0 0.0 0.0 37.3
7|EHH Q! 25.8 6.0 31.8 0.0 0.9 -29.1 0.4 -0.6 0.2 -2.4
RtE: KRX, LIRS 2l MAIE
SRIZHIE KOSPI + ETF & & 2044 20| ERZHIE HE X 204 20|
(M) (A2
100,000 ~ e|=el 7h el 100,000 7 Q| =0l Jhel 7|2
80,000 - PR 80,000 A
60,000 —/M\—”/_\//"r_/ 60,000 1
40,000 -
40,000 20000 4
20,000 - 0 A__,_._..@-%Mb
0 T T T T T -20,000 A
-40,000 A
-20,000 - !
N —————— ——ta—— 60,000 -
40,000 -80,000 1
-60,000 - -100,000 -
2018125 20/9/25 20/10/25 20/11/25 20112/25 211/25 201210 201224 21177 2111121 21/2/4 2112118
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Xt

A
—_ [=]

=ZMA

XH

KeaM AESE (Al AAR)
Hel Helith= 0| ZH 24y HEHSE Heh HliZ2 n[Zx <y
Call 806,081 320.2 639,439 22.8% g HA 1,636,054 702.4 1,896,220
Put 829,973 382.2 1,256,781 24.3% PCR(Y%7|Z) 1.19 VKOSPI ' 27.64%(+0.78%p)
AT BIL S=Hpt) AP DZAYY 0ENEY RSk AT BIL S=Hpt)  HeHZ DENYE 0ZHEZE UHEA
427 5(K+3) 429 -223 9,638 4,823 507 22.8 422 5(K+1) 11.95 2.03 5570 1,619 353 241
425.0(K+2) 516 -2.45 8,368 4,095 27 23.0 420.0(K+0)  10.30 155 9,230 7,666 1,616 23.6
Call = 422.5(K+1) 6.11 -2.67 3536 2,150 85 23.0| Put  417.5(K-1) 9.05 135 5713 2173 164 23.9
420.0(K+0) 7.21 =294 2942 7116 297 23.2 415.0(K-2) 7.96 117 7,174 3,085 =40 24.3
417.5(K-1) 8.46 -2.79 1,214 3,218 406 23.5 412.5(K-3) 6.98 1.02 6,757 2,072 319 24.7
Rg: KRX, FOIEFSA 2IMANE
AP HEZ M1t VKOSPI FAME HaHOJAIA 12|
(%) ——— VKOSP! 0.40% -
40 4 0.35% A
35 | M HSH(IM) 0.30% -
0.25% A
30 A 0.20% -
25 0.15% A
0.10% A
20 1 0.05%
15 0.00% F—r—r—r—r—r— — — - . .. e
I o @zl xpg N 2o 0oL 2o
10 A ozlmjogf,f,Irronﬂooimozﬂ_moz_m_mﬁgrﬁ;;g
o) mmp oM =rmomnawn mM3Eyh
5 1 e v RSP T S b
> > wuﬂi oM X Aoy ™™ X
0 T T T T T = 2 RU Rl Rl
2009/22 2010/2 201112 201222 211122 2112122 I>
TH2: KAX, RUEHET 2lAIE] TH2: KAX, ROEHET 2RI
FANEAIS SEHMEE N9l 1053 )
HY  AZHE OEMYY  0[EMBZ 2/=QUMAHL)  JH(AHIL)  JIZHAIY) A=A(ZU) | JHAU(FH)  7[ZHZU)
FAME M 6,323,467 6,292.7 7,384,966 193,811 —-83,925 23,899 60,588 -45.5 =57 53.5
— MBI SEE MEAdUz Mg 0lZMsY 012632 g@aelg <=9l T @ Z8EX WIFS
ene (&) (%) (N3 (%) (A (A (%) s 20 20 2l 2S
SiLig 85 36,450 -1.88 53.6 111.2 152,762 4,916 0.10% —1,295 2,062 -1,337 -1,735 3,165
28HE7| 193,500 -3.97 1135  101.0 34,402 1,291 -0.06% 1,796 —7,648 6,420 4197 3,023
LGClaZg0] 24,850 1.22 64.7 91.5 605,561 29,156 —-0.78% -15,986 —1,309 17,285 -7,726 -16,350
SO 2H[A 324,500 0.62 158.0 91.2 16,839 1,100 0.09% 44 56 -100 -1,329 —342
SO R} 243,000 0.41 246.0 87.7 71,990 2,792 0.09% —1,300 -839 2,139 -1,169 -3,452
LG O[®) 225,500 -1.96 74.9 86.9 34,561 =227 —-0.07% —755 -406 1,161 65 918
A RE 82,300 -0.36  1,803.1 85.7 1,340,084 104,574 0.02% -69,357 33,868 34,911 -—34,488 12,648
o PaES! 41,500 -1.19 20.5 84.5 16,432 1,212 0.00% 1,020 996 -2,015 -—1,607 —-408
O|OtE 178,500 —2.46 42.4 80.0 15,758 —4,886 —0.08% -978 —1,073 2,051 4,575 1,235
LG ®Xt 165,000 -2.08 319.7 75.9 84,726 —26,407 —0.22% -33 -2,548 3,090 10,849 8,532
RE: KRX, FOIEFSH 2IMANIE
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