DS

INVESTMENT

o & SECURITIES
il
DS Futures Dally :
o
2026.05.27
5= M3 (M) 72tz 0]z Aok 30| Ot 2 M E ST
KOPSI 200 KOSDAQ 150 KOSPI 200
@A —EAYASY — ey @A) —AEAY — iRl 332 APt PIRARDE] dRH | saE |Hola
400 600 AAT|200 2606 1254.05 1226.03 104.40 856 28.02
AAT|200 2609 1261.45 1226.03 109.15 896 3542
300 450 BAT|200 2612 128375 1226.03 39.75 320] 57.72
AAT|2002703 1290.95 1226.03 39.75 318 64.92
00 300 AAT|200 2706 1299.95 1226.03 39.80 316 7392
BAT2002712 1322.20 1226.03 39.85 311 9617
100 150 AAT|200 2812 1363.55 1226.03 40.15 3.03; 137.52
0 i
26/02/25 26/03/25 26/04/25 26/05 26/02/26 26/03/26 26/04/26 26/0t
MINI KOSPI S| KOSDAQ 150
@ A% —EAOHAY  —— ) ALY —— ol =2 A7t [712akH] MY [ E2E [HouA
300 150 AAEN502606 2040 1991.85 47.70 2381 4815
o o BAEN502609 2038.1 1991.85 81.00 405 46.25
BAEN502612 2047.6 1991.85 23.60 117 5575
200 o BAE502703 2060.9 1991.85 2370 116 69.05
150 AAEN502706 2078.4 1991.85 23.40 114 8655
0 BAEN502712 2117.9 1991.85 22.80 109 126.05
100 AEH1502812 2193.2 1991.85 22.10 1021 201.35
50 30
O 0110100 T T O . IIIhAI“IIu.n;m__‘lL...
26/02/26 26/03/26 26/04/26 26/0! Z6/02/26 26/03/26 26/04/26 26/0¢
N7 48 A Aeies
AQHA = =
(o o) TP ot (5 = kil zsy | AN wmo | e | o Mo
25| 51,103 51,103 4,500 TTRENRSY ——elRuREness ——huedkeS Ayt ez 299,000 299,000 | 2,640,176 | 4,880,850 1000
FIET 36,885 36,715 3000 SK3l0|UA 9Z | 2,052,000 | 2,001,000 570,376 | 1,404,591 14000
712 5,992 5,948 HeE3Y 8Z 30,450 30,050 | 291,190 | 339,296 0
ZANS 3774.08 270469 | % LGLIAZ) 5 15,630 15080 | 261921 | 168913 40
=] 1568.08 517.63 0 SHRAIAH A 5,240 5100 | 239,989 204,865 10
o3 21.52 36.93 2AE 52 29,450 29,300 | 223,624 265,496 -250
3 16.77 64.02 1500 et M iz 134,700 125,200 207,728 116,734 100
ZAZ 30.75 25.21 -3,000 SFAYtER| ¢ 11,010 10,410 162,746 53,506 20
b= 580.88 59990 | o a0l 1 112,600 114,000 155,615 138,712 100
7ol 8,226 8,440 26/02/26 26/03/26 26/04/26 26/0¢ EEEEEE] 27,450 27,600 | 127,429 199,444 100
Q|Z0l-7|2 54t A|7'3 E&fZ (Z-score 7|, 202) =
208 2t oiﬂﬁogi ! wﬁﬁ‘féfg e sumg z:meltlﬁ?/ 71-0.40 R
Uz} Ql=elz 7%z elmd el 7 el Alag | Sty
052262 0.62 -0.50 IT169.9 437 O3 EES S | KOSPI 200 HS0A 2IRQIT 7|THo| YU ADj4T} O[4Il LS ZR[BILITE
058222 0.4 (1.5 B 827 7269 o3y m gig | EE3UI7Photd 202 Wa | ot e B s B OIS 2 AT BEEL
05221Y (0.9) 1.1 I(1,475.6) 14811 o3 =2 gg  |»Z-score?t
052202 0.2 0.1 W (1947) B 5235 03y A A2 -
osg1oY 0 5 T 1 05 oz HA 55— ol 41w gS 2 éﬁ i?ﬁiﬁl ﬁjg:;@ 9 B9HE WOIA QR LIS $2ILICH 2 YAHE T A 242 202 §IE 29+ 22 8|k (look-ahead bias H|7A).
05218 0.1 (0.1) B (332.6) I 366.6 03y YA 55 50|42 ¢S 2115 ‘g:f:ﬁﬂ-gT‘ ol s
052152 1.3 (1.1) 9254 [ -586.4 03y WA 5250/ AI1L S
05214 (1.3) 1.0 F (1,704.9) I1318.7 o3 BASE—S0A2EE  (PAITEER
o513 [ 26)| 20 | (2,632.2) WIN2026.3 §OHEA ol BvsTIRATOS | ZetSuls
0512 0.4 03 B2642 B an ok %5 |eystsiiie
05211 (0.9) 1.2 B0 (913.8) B1169.7 03y AT |4 ZoCiHEA
05208 (1.2) 1.4 19(1,096.9) BT1316.7 03y A |(ATHETH
05207¢ (1.6) 1.8 I (1,361.8) IN1473.9 4 ClHAA L (oF- =
052062 -- (2,705.6) 21502 4 CiAEA f
052042 (0.4) BU5230 [ -550.8 03y N VL= ]
042302 1.0 (0.4) MB82.6 [ -535.1 03y A2
04829% 20 F(1,153.2) 4.7 # ClHH2 I | o xms M2 iz 520 Mo 2 2 ojojAEs} opLC,
042428 (1.5) 1.0 B (491.5) B 3286 = =WQ | - OJZEARIY (0N -HIOAIA-EM AT} S Mt BoISHA|R.
04227Y (0.0) 0.1 BI3663 I -347. ok gg | WY HELII0I02 371 A= B 2EALCL
04224Y (0.5) 04 I 330 | -9.5 ok ]
Compliance Notice
2 AR 7| E HEE2 242 =olo] o|HS HEoHA HrPst QLoD o] HEst U0t 7HY Ql0| AYEIUS S HQIBILICL 2 ARE 10| SHEAE 57| 28t YEAZ S SO 2 HAE|USLICE &2 AR £5E LHE2 PAF 2| MR ME7
AlZ|8HOKSHAHR Y HEES HIEIO 2 ZHASH Z40|Lt, DAL T ZBHM0|LE MM S HAEH 4 Q1o 02 2Tt 20 SH2351A|7| HIZHY S7HEH B2 A| EXFAF AHAIQ| THCHL HQISHY| 2 Z A S SHA7| HIZILICE M2t £ At S oS A0 = 1240| =
HEZF A0l CHSH A HALNO| SUARE AL E 4 QUELICH 2 ARE YA HABEM RE MRS YA U0 oSt ZR0l| = TAte| S| ¢l0| 22, HHE, 214, MBS £ glELCt



