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Market Data (Mot Aleh  RIUAHeH 22 Market data (pt)
gﬂ(Pt) %%}5(%) %%“:*(pt) HeldZ o[z 0|27 =AU 7} I'_|E.|-§(%)
KOSPI200 328.11 0.27 0.88  6,757.3 - K200 H|0]A| A 071 0.13 009  -0.18%
ME 9= 328.20 0.41 1.35 16,446.6 308,809 o
HI 0| Al A (mini) 0.02 -0.11 -0.11 -0.04%
Mz 1288 329.40 0.37 1.20 70.6 20,389
A I c — 0
22(min) 32800 040 130 18674 78615 HEZHZEP) 1547 1200 115 -0.10%
92 E(mini) 328.18 0.40 1.06 26.3 9,684  TEH=I HOIAL(ATM) 002  -012 012 -0.04%
) (o) Rtoy 2 j 4+ (3 olE Basis(?)
——5MA ——20MA B0MA —— 120MA To00 - ——B T Basis(?) _ 1p,5
380
150~ L 1.0
360 100 -
L 05
340 50 1
L 0.0
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320 5 | L .05
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4/28 5/20 6/14 7/5 7126
EXIZHE ojoy S& (M)
KOSPI| ETF M#| KOSPI+ETF A2 PR H|XIL PR K200F = K200F (mini) 224 TEM FAMEHA
Q=9 34.9 -2.0 32.8 -0.4 176.8 484.9 -54.7 -0.2 0.6 14.0
740! -176.7 -13.3 -190.0 0.0 0.6 -213.5 23.6 -2.9 =11 -26.8
7| 1371 10.1 1471 13.0 49 —-306.3 33.3 2.5 0.6 13.7
8L 72.0 16.6 88.6 0.0 -4.5 —585.3 34.9 2.8 0.8 15.4
L -21.9 -3.2 -25.1 0.0 -16.2 253.0 -1.3 0.0 -0.1 5.1
2+ 2EH+I|EIRS -15.7 -14.0 -29.7 0.0 -35 49.5 -0.2 -0.5 0.0 0.0
7|2+ 27K R 122.4 2.3 124.7 13.0 33.4 -23.5 0.0 0.1 -0.1 -6.8
7|EHHO 4.8 5.2 10.0 0.0 -0.4 34.8 -2.3 0.6 -0.1 -0.9
X2 KRX, ROIEISH 2| MAHIE
EXEEAE KOSPI + ETF MA| & =i 30| EXFHE M2 A =i 30
(Helg) 2021.7.1 BE £ o= Hel (A1)
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AraM AYSE (A2 A1)
Hep Hel= 0|22 HHEHSY Hep HeH= 0| ZH 2y
Call 1,262,545 243.4 1,032,456 13.4% X424 A 2,503,187 466.0 2,856,654
Put 1,240,642 222.5 1,824,198 16.0% PCR(ZYU7IE) 0.91 VKOSPI 16.50%(=0.65%p)
A BTt SEHpt) AU DIZHYY OIZHEZ s AL B7h SEHpt) AU 0ZHUY 0ZNEZ UREEk
335.0(K+3)  0.09 -0.03 158,472 41,220 -967 139 330.0(K+1)  2.81 -1.27 28,479 7,607 1,906 147
3325(K+2) 029 -0.03 317,052 34,575 3295  13.4 327.5(K+0)  1.45 —0.98 132,400 15905 3,290  14.9
Call 330.0(K+1) 083  0.03 330,83 33,696 518 132| Put 3250(K-1) 0.63 —0.69 256,829 27,713 7,683  15.1
327.5(K+0)  1.94 025 211,130 20,829 693  13.3 3225(K-2)  0.25 —0.42 252,449 28,003 5242 158
3250(K-1)  3.63  0.61 69,120 22,546 -396  13.1 320.0(k-3) 011 —0.19 226,616 38,445 7,604  17.1
T2 KAX, RUEISH 2IMAIMES
SIAPE HEMT} VKOSPI FAME HAHIOAA 12[E
%) 140% -
30 - e \/KOSP A HSY(IM) 1.20% -
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R 240 jpo g =02
0 , , , , 2 =2 L R U
221317 221417 221517 2216117 221117 % m M R |>
T2 KAX, RUESH 2IM7|HES TR KAX, ROUEEH 2IM7|HEf
FAMENT SEHMHE 42l 1055 (AI2}, Ajoigd)
HAg  AzicE DIEAYE  D[ZHBZL A=UGAHL) O HAMALY)  TIEHAL) A=AUFH)  JHAUFU)  7[ZHZH)
FAME MA 3,242,882 2,618.2 4,279,731 88,368 27,084 —22,203  —4,664 14.0 -26.8 13.7
J—— MEHN7E SEE ME7dtE MAEHE 0EM- 0EMEZ ZZazle =Y THl 3 Z8EM HIIFS
°ne @) (% WY (%) (A (A1) (%) =W w2l 2ic 2l 20
R 194,000 -1.02 1235 665 41976 -8256 0.05% 4927 -1656 —-3,269 -1.891  —678
HYTE| 136,500  0.37 42.5 59.2 20,945 -1488 0.03% 2503  —241 -2262 1654  —608
AYER 60,000 —1.48  527.0 52.8 591,956 —158,953 —0.02% 19,422 —19,029 572 4,293 -9,600
SK sto|5A 95,000 -1.35 1559 521 151,838 6,003 —-0.03% 13,383 —11,914 -1464 —3,:833 —3,700
POSCOZHA 245500 2.29 35.1 449 19395 -4382 -0.02% 1,146 -3209 4367 2,580 1,787
LG 38t 671,000 3.39 1003 444 5707 -—4147 -0.19%  -300  -844 1,158 1,149 15
dMArzE 411,000 5.93 48.4 441 6,454 —1664 -0.02% 136 -212 135 -3 138
NAVER 265,500  2.31 529 379 29815 -3041  0.04% —1,753 1,444 311 —343 770
SKO|-H#[o|d 195,000 -0.26 302 362 12332 649 -0.10% —1.274 588 786 272 514
LG O'c®| 342,500 -1.86 272 358 5441 -944  0.07% 299 -32  -267 276 9
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