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Market Data (Mo A RIAH2 2 Market data (pt)
Z7kpt) SHE(%) SHZH(p) HAHE  0IEA 0=zt mFL NI Z28%)
KOSPI200 336.14 0.40 134 55243 ~ K200 HOIAA 0.35 01 056 0.03%
M2 1292 336.70 0.36 120 18,461.0 284,755 N
H#]0J A 2 (mini) 0.35 0.44 052 0.03%
Mg 3gs 336.35 0.48 160 1620 25073
128S(min) | 336.66 035 110 10442 55766 12o=EI=GP) 10| 089 045 024%
122 (mini) 334.50 0.35 1.18 40 11,615 SYME HOIAA(ATM) 0.35 0.50 0.50 0.04%
(pt) (Aot i‘fc%'-’.v_‘-ﬂ f(ﬂ) 0| 2 Basis(®) (o
——5MA ——— 20MA 60MA —— 120MA 100 4 —— B Basis(9) 30
30 1 300 1 L 25
350 200 - L 20
340 100 - 15
330 0 L 1.0
320 100 - L 05
310 -200 - L 00
300 - - - - - -300 - L 05
237 238 2310 2311 2312 8/22 912 1010 10/31 11121
EXIFAE Hof S& (Mgl
KOSPI ETFMXl KOSP+ETF  XIQIPR HIXIIPR  K200F K200F(min)  Z2SM  ZSM ZAMEHH
9ol 259.0 44.8 303.8 0.0 72.9 154.3 -1.4 24 -23 98.3
79l -413.1 -405  —453.7 0.0 -1.8 157 -109 -0.3 13 -550
7|2 1711 -43.1 128.0 116.2 479 -169.5 14.6 -14 16  -39.7
285X 134.6 9.1 143.7 116.0 237 -399.7 16.2 -14 16  -31.4
4 14.7 -7.0 7.8 0.0 20.3 231.0 -1.3 0.0 0.0 9.7
2%+ 25 +I|EIZS -02  -261 -26.4 0.0 -47  -149 -0.2 0.0 0.0 -0.4
7|2+ IR R 97  -235  -138 0.2 12.1 14.0 0.0 0.0 00  -176
7|EpQl -16.9 32.9 16.0 0.0 -36 -0.5 -23 -0.7 -05 -3.7
Ri2: KRX, ROIEISH 2/MAME
EXISHIE KOSPI + ETF A S5 204 0] EXFHE M2 A 20 50|
(otel) 2022.1.3 SE| LA f:jg' He! e
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YUANTA
MESMAIR X|H

X248 NEZY (A2, M)
Hehg Hefch=2 I pER Bl HHEHSY Hep Hejichz 02X
Call 752,126 207.3 875,820 14.2% B =tk 1,349,108 357.5 2,441,781
Put 596,982 1501 1,565,961 14.8% PCR(ZY7|F) 0.72 VKOSPI 14.61%(+0.11%p)
AL BIh SEHp) A DEHYY 0ZHEZ UHEs AL B7h SEHpt) AU 0ZHUY 0ZNEZ URHEk
342.5(K+3) 1.18 0.11 /133,618 24,304 1,121 14.3 337.5(K+1) 3.75 -091 18,773 10,504 2,786 13.9
340.0(K+2) 1.90 0.25 94,069 33,670 -1,203 14.3 335.0(K+0) 2.60 -0.83 51,490 18,087 1,540 14.2
Call = 337.5(K+1) 2.89 0.39 34,878 18,657 1,489 14.4| Put  332.5(K-1) 1.74 -0.61 80,191 13,830 723 14.6
335.0(K+0) 4.24 0.49 14,054 22,121 808 14.7 330.0(K-2) 112 -0.43 93,226 33,294 2,951 14.9
332.5(K-1) 5.91 0.69 2,002 10,321 22 15.3 327.5(K-3) 0.69 -0.31 70,542 20,033 -1,114 15.2
Ktz KRX, FERSH 2IMAIE
HAE HEH 1t VKOSPI FAME HA0[AA 22|
- 1.20%
——— VKOSPI HAH S H(1M) 1.00%
% 0.80%
% | 0.60%
0.40%
23 1 0.20%
18 1 000% Z N IEZZEQOmRNE W KE e D
IR EE TR R
13 T U L O
(%)%mrg oM mgomﬁﬁl%m[r_zﬂ-lxmmz
8 : : : : 1> r s =
231717 23/8/7 230917 21017 28117 ou fé
RiZ: KRX, SOIEISH 2lM7IHE] K2 KRX, SOIEISH 2l M7IAE
FAMEAZ SEHMEHE 4 1053) (Al M3
HAHF  AHUZ DZMYY  0IZMBZ A=A HAAHL)  7IHAHL) A=UZH)  JHAUFU)  JIZHZH)
FMME MA 2,737,654 3,304.1 7,142,038 7,396 98,751 —-21,632 —74,821 98.3 —-55.0 -39.7
=om MEEN7 SAE MR MEHE EIP‘J(H“-%t NZM3Y Zazzlz 9= THel 1 8RN HWIES
°ne @ (%R (Y (%) (A2 (A2 (%) =l 2l s &l 20e
LGOIHXIEEM 429,000 0.47 119.5 1164 39,465 241 -0.18% 1,081 1,770 -3,153 -2,382 49
ool x| 45,500 1.34 7.9 82.9 37,989 -41 -0.01% -3,317 364 2,953 —402 -95
SRRy 73,000 1.11 579.2 80.5 1,121,550 -23,772 0.09% 26,258 —4,075 -21,859 -25,730 484
S = 35,450 1.29 4.9 75.9 11,414 -5,070 -0.07% 2,429 —5,922 3,493 3,454 39
AMAZE 282,000 0.18 36.7 70.3 7,828 -1272 -0.03% —1,380 —294 1,674 -114 6
il 57,200 0.35 59 68.9 39,420 -1,251 -0.24% 1,044 -16  —1,028 =79 150
SK O] -t o|M 135,300  0.97 38.6 67.5 26,631 784 -0.11% 3,617 -187 -3,429 —-460 -13
POSCO 24924 474,500  0.11 276.1 66.9 41,441 738 0.10% 2,055 1,042 -3,004 -2,846 348
Eeny 145,000 -1.23 20.1 63.9 21,356 —1,473 -0.12% 809 -1,113 294 900 —561
LG 3t& 474,500 -3.16 991 61.7 24,031 1,098 0.20% 2,006 -415  -1,657 -1,930 291
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