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2022.4.1
Market Data (Mol A RIAH2 2t Market data (pt)
Z7kpt) SHE(%) SHZ(EP) HAHE  0IEA 0=zt mWFY NI Z2I8%)
KOSPI200 365.61 0.30 1.1 6,660.1 - K200 H|0]A| A 106 0.64 009  -0.11%
ME 6g= 365.70 0.26 0.95 18,694.4 255,090 o
HI O] Al A (mini) 0.21 0.12 -0.39  -0.03%
ME 9g= 365.75 0.25 0.90 23.4 8,823
42S(min) 36522 024 088 14222 79879 HAZESEP 038 —004]  000] -0.12%
522 (mini) 365.42 0.24 0.86 7.4 1,834 SYME HOIAA(ATM) 0.21 -0.48 -0.48 -0.19%
(oY) (yeia) x| 24 4 (2 olE Basis(®)
——5MA —— 20MA 60MA —— 120MA 100 ~ ——TF Basis(?) 20
0 £ 1.0
400 - \{W 00
200 A r 10
300 1 20
— - 3.0
400 ‘V"J L0
500 - L 50
340 4 . . -600 A L 60
2111 2142 12115 116 1127 2022 317
EXEAE ooy S& (Aotel)
KOSPI  ETF ™A | KOSPI+ETF A PR HIXIZ PR K200F ' K200F(mini) 224 TEM FAMEHA
=0l -174.3 -51  -179.4 47  -1553 572.0 31.4 -0.2 3.0 25.5
740! -12.1 36.2 24.2 0.0 -1.7 -131.3 -18.7 1.2 -3.2 20.7
7| 188.7 -31.0 157.7 -1.2 -20.5 —444.4 -12.0 -1.2 0.3 —46.1
a8 163.1 -62.3 100.8 -11 0.5 —470.1 =111 -0.3 -0.6 -14.4
4 -4.0 20.2 16.3 18 -151 44.0 -0.1 0.0 00  -173
2%+ 2EH+I|EIZS -6.7 6.7 0.0 00  -138 -18 -0.8 -0.9 0.9 -25
47| 2+ IR R 6.6 -1.6 5.0 -1.8 40  -165 0.0 0.0 00  -11.9
7|EpQl -2.2 -0.2 -2.4 0.0 0.3 3.7 -0.7 0.2 0.0 -0.1
RIE: KRY, SLIERSH M AIMES
EXIZHE KOSPI + ETF HA| S5 204 0| EXIFHE ME £X 204 0]
(Aodel) 2021.7.1 26 3 o=l 7Hel (A2
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XEEH NS (A2 £IH3)
Hep Hejoh= =R ! HEHSY Hey HeHoh= R YS!
Call 644,490 207.5 803,051 13.1% RS =S| 1,532,799 387.9 2,143,435
Put 888,309 180.4 1,340,384 16.6% | PCR(ZU7IIE) 0.87 VKOSPI' 17.14%(~0.74%p)
HAE  EIL SEHpt) A NIZHUY DZHEH YAES AL BIL SEpt) A 0EHYY 0ZHEZ dEEt
372.5(K+3) 144 -0.04 77,045 15215 131 131 37.5K+1) 552 -081 6109 2711 346 157
370.0K+2) 220 -0.05 74003 19410 —144 132 365.0K+0) 427 -0.66 15284 9408 2261 158
Call 367.5(K+1) 313 -0.08 28421 9,709 -540  132| Put 3625(K-1) 318 -0.68 24338 12383 1633 158
365.0K+0) 440 000 14835 10872 201 134 360.0K-2) 244 -054 48934 17,488 3483 164
3625K-1) 586 006 358 10007 57 135 357.5(K-3) 185 -048 52,314 9914 2098 169
K2 KRX, SOIEHSE 2lMA|E]
AP HEH1t VKOSPI FAME EaloAA Z2lE
‘5/;’ - ———VKOSPI A HEH(IM) 0.30% 1
0.25% A
30 0.20% -
25 A 0.15% A
20 A 0.10% A
15 0.05% -
0.00% T T —TT—T
i ZEN8E08R5 N NERUR
5 | %) &5 2 = M g Jo WS o) 1o = Xl m B
FRp ¥ FESEEspaact
0 ' ' ' ' i ” ” + 2 e
2111113 211213 221113 221213 22133 I |¥
RIZ: KRX, SOIEISH 2IMAIES RIZ: KRX, SOIESH 2IMAIHES '
FANSAY STUHHE U2 1055 (A1, A2
A AHdE 0ZMAE  0EHMEZ A=A AN JIHA 2AIFAUFY)  JHAFY)  TIZHIH)
FAME WA 2,243,852 1,773.6 4,679,098 26,131 29,150 26,5634  —53,501 25.5 20.7 —46.1
=om MEENIL  SE ME@E MEME niZA niZAEZ gauzie A=l 742l i@ Z8EX WSS
°e (#) (%) (MR (%) G G (%) =0+ &M 2l 2 s
SKstol< 2 118,000 —2.48 325.1 61.3 184,215 -15,308 -0.27% 151 7,279 -7,590 13,635 -3,150
SOt 180,000 —-0.28 62.5 60.5 44,846 554 —0.03% 373 480 —-853 1,131 -1,984
HOHE 41,500 2.47 12.8 49.7 18,043 2,640  0.02% 5606 -2,719 -2,887 -3,311 —3,443
AMAZE 469,000 0.75 32.5 49.4 10,222 1,381 0.04% -5 1,121 -1,216 6 —1,258
g8 165,500 —-0.90 30.7 49.2 29,06 -1,710  0.02% -3,378 4,188 —-820 -109 -
SNt 81,000 0.50 7.9 48.7 23,772 -393 -0.04% 1,400 -306 —1,094 —-898 -196
LG O| =& 387,000 -0.13 35.7 43.6 14,136 =571 0.03% -619 328 287 -23 339
LG REH2L 14,050 2.55 4.7 42,7 62,452 11,061 0.19% 17 12,543 -12,560 -13,710 -850
Jls Fale 47,900 1.70 13.7 42,7 25,251 —436 -0.05% 2,972 —-476 -2,446 -2,290 —3,066
HAA 257,500 0.19 3.5 40.8 2,690 -390  0.05% 72 —485 413 55 358
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