INVESTMENT

o & SECURITIES
il
DS Futures Dally :
o
2026.05.08
24 M2 (AZ) 722} 0| 2RI 0| o7 |8 2 SME Sat
KOPSI 200 KOSDAQ 150 KOSPI 200
. AT et (21 Aoy — YA — ol 329 AN7b | 71RAMMTE| e SUE  [HIoIAA
400 600 AAT|200 2606 1170.95 1129.63 -20.05 -175 4132
AAT|200 2609 1170.00 1129.63 -19.95 -174 4037
300 450 FAT|2002612 1175.75 1129.63 30.90 270 46.12
AAT|2002703 1179.50 1129.63 26.60 231 49.87
200 300 AAT|200 2706 1187.00 1129.63 26.30 227 57.37
BAT2002712 1206.30 1129.63 26.05 221 7667
10 150 FAT2002812 1241.45 1129.63 25.65 2117 11.82
0 [ !
26/02/06 26/03/06 26/04/06 26/05, 26/02/06 26/03/06 26/04/06 26/05,
MINI KOSPI HEY2|4 KOSDAQ 150
(@A) — |2 AY  — ef Ciet) — 2L — Hef 359 At |Flans] dehl 338 Mo~
300 150 AAEN502606 2046.2 204085,  -41.00 -200 535
- . BAEN502609 2022.1 2040.85;  -10.60 -052 -1875
FALH502612 2058.3 2040.85;  -19.00 -091 1745
200 o BAE502703 2071.3 2040.85;  -20.00 -0.96 3045
150 AAEN502706 2088.4 2040.85;  -21.10 -1.00 4755
60 BAEN502712 2126.8 2040.85;  -22.50 -1.05 8595
100 2AL502812 219967 2040.85  -25.60 115 15875
50 30
0 0 II
26/02/06 26/03/06 26/04/06 26/05 26/02/06 26/03/06 26/04/06 26/05,
E2}21H KOSPI 200 M & Eafsigt WEFA ME HelEH LASS
SxEE 053 062 £ 200 sen | TEMY | wmop | oy | oo HowA
(29l o) T2 = @oig) b 714 == -
4| 67,699 67,699 4,500 —lzenege —eRUEEeI T eETTeE ANz 271,500 285,000 | 3,267,507 | 4,107,131 3500
o=l 47,727 49,088 3000 AN Hz 33,200 35,150 677,705 453,380 -200
7|2A 8,662 7,188 ' SKSO|SA HZ | 1,654,000 | 1,688,000 547,286 | 1,035,661 19000
ZANS 6810.05 504315 P9 Shioo o 136,400 130,500 | 480,249 | 190,624 800
EAl 958.25 1355.34 0 ANETYUAZ 33,700 32,150 | 407,042 471,608 0
23 32.22 2843 HHE&AEZ 64,400 57,900 318,041 84,138 300
3 131.54 17.18 1500 CHERAA 64,100 68,700 309,225 76,551 100
E = 10.25 12.27 -3,000 oj2folAE Az 79,000 83,200 288,915 308,269 900
o712 719.20 731.19 4500 ChsierE | 26,350 25,400 275,010 162,646 150
Tl 11,311 11,423 26/02/09 26/03/09 26/04/09 SHRA|AE 1 4,900 5,400 250,705 157,132 60
o|Zol- 7|2 EHFA| 1 E2jZ (Z-score 7|HE, 202) |&=
204 g o 2utie 03 TN sy z:msaﬁﬁ?/ 71+1.24 AR H3
Uzt elEelz BZ eRAams  Jla:  A1Y ELIS > 2oig 245t
05307% -1.58 1.78 I (1,361.8) I 1,473.9 4 ClHHA QU1 Fbtvs 7|3 HF 044 KOSPI 200 M20jlM 22913} 7|2H0| A £0l47} O ARl S ZHRIBILICE.
osgosd [ @A) 331 (27056) EEN2150.2 JOBEA ool mMvsyjmHTups | T B 2717t ofd 202 BR Chl 0Nt S SEOIR| (Z-score) B 7 ZO.2 Al 1S TEIEILI,
05204 0.4 (0.4) W 523.0 B -550.8 [oF - ojAadelE | Z-scoreZt
049302 0.7 (0.4) I 681.1 I -529.4 03y EURELE) . N ) A i .
042429% 20 I (1,153.2) 11417 # CIHZA ool 3Atys 7|2 Y304 E*éz@l:‘léﬁ"o;@;l ﬁffﬁf 2 H2HS HO{ Q=R LIS £XIQLICHL ZH UAHS 1AM M 202 YI=20t #28HCH(|ook-ahead bias HH).
04828 (.5 10 I (4915 3286 ATy mygom—imuma | L IoEASHIROIEENE
04227 (0.0) 0.1 3663 W -347.1 ok RESC B L U SR
04224 (0.5) 04 B 330 I -9.5 o3 BASE—S0A2EE  (PAITEER
049423 0.1 0.1 4373 | =271 ok LES gg | Fststis
042922 (1.6) 1.6 B0 (595.1) M812.4 # CHAA ool @itvs 7123004 |@ ZatSHinlE
04921 (1.3) 08 I (336.8) W 95.1 o+ 2N SolAlagels |4 zetCiEEA
0429202 0.2 (0.2) I 5063 B -563.2 03y 2N EO|NIERUS AT T
0417 (0.4) 03 I (7.7) B 86.1 o+ =P A |oz™
04216Y 0.2 (0.1) I 3739 W -3747 o+t =P A2
04215¢ 0.1 (0.4) W 366.6 I -787.8 o+t YASE-S0IAIEYS (B AR 0|
0414 1.4 (1.2) Bes4.6 | -1722.7 o+t PN EEE)
04213 (0.2) 04 [ (37.2) W3478 03Y a US| w42 i3 B0 MO 2 2N QNS ORILICE
0410 0.4 (0.1) M 5050 W -243 o+t =P geig |- DALY (0N -HIOIAIA-EM AT} B Mt BolstA|2.
04209Y 0.5 (0.3) I 536.2 I -464.3 ok BrsE-SolN1gge | WY UEF7ITOI0R 37| I "BA ] 2B,
04208 1.8 (1.8) W1,741.8 -2135.5 # CIHAA ool 2304 vs 7jE Bit

Compliance Notice

= A2 7| E LHEE2

g o e Y Hy
S} ZT0| T

o M}

3
go= 2y

=

=
=

4ol
2H

Ll

HespA S5t 9100 ool Hest e

A
ZOILE AL D Yahdo|L 2 g e BEE 4

glooz

It ZH4 glo] Aeioie s
o AMAB 2 BRI HZE SIS SR A SRR AHAI0| BEh Helsto|
SIALICH £ AR DAL HAZEA RE HAHS SAOIA 2100 ofHEt Z0E RAte] 50| 0] S, HE,

SQIFLICE 2 A2 E DO SARAE &7| 23t YEHSE SH2R HAEIUELICE 2 220 +5E WE2 YA 2IMAME 7t
Z|SAYS StAI7| HiZLICH mEtM 2 AtRE ol Z 0= 1240| 5
HEE 4 elgUch

K

2
s,



