2024.1.23

MESMAE X8

02-3770-3528 =X EFE]

Market Data (Mot Aeh  RIUHe2H 22 Market data (pt)
E7pt) SE%) SAZ() AUZ oIz o=zt R} EUI 2lE%)
KOSPI200 332.63  —0.11 -0.36  5,959.6 ~ K200 HOIAA 174 1 61 187 -0.00%
ME 3¢ 334.50 0.25 0.85 20,455.5 262,175 -
H] 0] Al 2 (mini) 0.57 0.84 1.05  0.08%
ME 62 334.10 0.24 0.80 315 36,951
A — — — o)
o2S(min) 33368 024 080 13461 97ees 1==ASEP) 2.21 029 -030 -0.75%
3 E(mini) 334.54 0.26 0.70 6.5 1880  EUZS HOANL(ATM) 0.57 1.13 113 0.17%
(pt) (&lotl) Aol =01 4 (&) 0|2 Basis(?) (o)
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EXEHE ojoy S& (Aligl)
KOSPI ETFMA KOSPHETF  XIQIPR| HIXIUPR  K200F K200F(min) — S=M Z2M TAMENH
9 =9l 295.2 -2.8 292.4 0.0 1241 -357.7 11.6 -2.4 -0.2 3.3
el -245.3 63.6 1816 0.0 -3.2 238.3 15.0 41 -1.0 19.1
73 -38.9 -43.2 -82.0 -53.3 1.4 72.9 -27.8 -1.6 11 -213
ZBEX -22.0 127.1 105.1 -55.0 25 79.9 -28.9 -1.4 1.3 -36.9
EA 205 -6.5 13.9 0.0 5.1 3.9 11 -0.2 0.0 24.2
o8+ B3+ I|EI2 8 -23.1 -91.8  -114.9 0.0 -9.3 -2.4 0.0 0.0 -0.2 -0.2
7|2+ K| 1.8 -73.0 -71.2 17 8.7 -85 0.0 0.0 0.0 -8.5
7| EROI -11.0 -5.0 -16.0 0.0 -0.7 46.5 1.2 0.0 0.1 -1
RZ: KRX, SOEISH 2l MM
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AeEd NS (A2 A1)
Hej Hel= 0|2y HEHSY Hep HeH= 0| x| 2k
Call 605,218 193.4 684,893 17.6% Xagd A 1,077,300 3371 1,738,682
Put 472,082 143.6 1,053,789 17.0% PCR(ZY7|F) 0.74 VKOSPI 18.01%(+0.37%p)
AL BTt SEHpt) AU OZHYY 0iZHEZ LMHEN AL B7h SEHpt) AU 0ZHUY 0ZNEZ URHEk
340.0(K+3)  2.55 015 37,790 17,937 1488  17.6 335.0(K+1) 577 -043 11,430 11,781 1,062  16.4
337.5(K+2)  3.39 020 21,400 7249 155 177 332.5(K+0) 448 -051 19,395 7,670 41 164
Call 335.0(K+1) 449 025 11,264 12,640 —35 18.0| Put 330.0(K-1) 346 —054 20,589 12,224 194 167
332.5(K+0) 574 034 3,580 4377 -205 18.2 327.5(K-2)  2.63 -0.47 34,509 7,845 1,140  17.0
330.0(k-1) 745 022 628 3566 -127 184 325.0(K-3)  1.97 -0.34 41,444 12,346 1,873 174
RIE: KRX, RUESH 2| XIHIE
AP HEAMD} VKOSPI FAME BTH0INA 2RI
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RIE: KRX, ROESH 2IMXIHIE IR KRX, RUEEH 24
FAMSAY SHMSHE 421 1053) (A%, Aot
Hg  AHethE DIEMYd  O1ZWEZ A=A JHIA)  JIZA2) 2A=U(ZH) | JHUFY)  TIEHZH)
FAME ®AH 4,057,550 3,287.2 6,914,201 198,685 22,729 1,711 —-21,750 3.3 19.1 -21.3
J—— NEHMIE SHE MEAHHE MEME EIP‘J(IZ.“-%t nEMsz gZazlz 9= el @ S8EA SIS
°ne (&) (%) (M) (%) (A (Hoh (%) =l 2l s &l 20e
REE] 18,630 2.72 24.5 109.3 97,543 1,387 0.12% 19,818 -186 -19,632 -9,517 -10,115
oo ExM 72,200 -1.50 8.0 108.1 9,926 1,988 -0.46% —1,441 233 1,208 2,620 =17
LG OX|&%4 370,000 -3.27 74.0 92.5 55,088 1,138 —0.35% -195 -108 306 -331 687
SRRy 75,400 0.94 1,312.3 88.5 1,413,801 22,620 0.08% -24,672 10,404 13,901 23,223 -4,617
Ot 2| H Al H 132,000  0.46 9.2 85.4 19,031 243 -0.19% —547 117 430 298 -142
DL O 2H 4 36,850 -—1.21 2.2 83.3 16,122 1,123 —0.03% 1,106 —249 —857 —857 0
710t 87,500 -0.34 7.2 77.2 81,162 7,502 0.12% —1,980 5,747 -3,545 —3,598 -125
INEINES 37,060 0.82 12.4 70.4 81,066 =770 -0.02% -1,127 -1,221 2,348  -1,094 -2,026
=RaE8XF 55,800 -0.36 2.5 69.6 24,519 369 -0.08% 227 -95 -132 -165 0
SK 157,000  2.01 7.2 67.2 7,113 224 -0.19% 39 62 =101 145 —246
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