DS

INVESTMENT

o & SECURITIES
il
DS Futures Dally :
o
2026.06.05
5= M3 (M) 72tz 0]z Aok 30| Ot 2 M E ST
KOPSI 200 KOSDAQ 150 KOSPI 200
. . (21 Aoy — YA — ol 329 AN7b | 71RAMMTE| e SUE  [HIoIAA
200 450 FAT|200 2606 1381.05 1407.23 -64.60 -450  -26.18
AAT|200 2609 1420.50 1407.23 -57.25 -395 1327
300 BAT|200 2612 1400.55 1407.23 -33.55 -234 -668
300 AT|200 2703 1410.10 1407.23 -28.90 201 287
200 AAT|200 2706 1421.40 1407.23 -28.90 -1.99 1417
. BAT2002712 1447.50 1407.23 -29.35 -1.99 4027
100 ||||‘||||I Il" " |||I|||.I||I || |||I BAT|200 2812 1500.00 1407.23 -26.30 -172 9277
206/03/09 26/04/09 26/05/09 26/03/09 25/0“ |l| 26/05/09
MINI KOSPI S| KOSDAQ 150
(@ Aen — A CYAY — 2 Gleh) —O A YY — Y =¥ I e o I a8 |Monx
300 150 AAEN502606 1806.4 1807.2 63.90 353  -08
- . BAEN502609 1817.5 1807.2 49.80 2747 103
FALH502612 1897.6 1807.2 61.30 3347 904
200 % AAEN502703 1911.3 1807.2 62.30 3371 1041
150 BAEN502706 1929.4 1807.2 63.30 3391 1222
60 BAEN502712 1968.1 1807.2 64.70 3401 160.9
100 AEH1502812 2041.4 1807.2 68.00 3451 2382
50 30
0
26/03/09 26/04/09 26/05/09 Z6/03/09 26/04/09 26/05/09
SAIAHE KOSPI 200 415 =AHE HEFA HE T2 4oES
AONA = -
G om) — = kil zsy | AN wmo | e | o Mo
23| 64,834 64,834 4,500 TTRENRSY ——elRuREness ——huedkeS Ayt ez 351,500 354,500 | 3,816,698 | 5,816,736 -500
FIET]] 48,203 47,138 SK3to|<A A | 2298000 | 2,299,000 | 573,958 | 1,460,733 | -13000
712 7.218 7.822 2000 HeE3Y 8Z 28,400 29,850 | 409,671 360,125 150
Er ] 5216.21 5952.83 — LGr|A S| a7 16,120 16,580 279,396 250,770 30
EAl 1069.09 901.85 LIE ] 58,300 58,900 230,258 492,146 -600
o3 29.45 35.29 0 2AE 52 22,950 22,600 | 198,193 275,296 350
=2y 35.36 15.25 NAVER ¢Z 267,500 265,500 178,610 124,991 1000
ENE 83.30 73.91 1,500 BHojutex| A 304,000 280,000 | 169,467 162,460 | -5000
b= 784.29 842441 o0 BHRAAH G 4,820 5,030 152,544 142,918 25
el 9,413 9,874 26/03/09 26/04/09 26/05/09 LGHA 328,000 360,000 151,065 88,286 | -2000
iz el-7|2 54 Al 1 22 (Z-score 7|8k 202!) ER
oves  oFumecy ' wAuiiois  sumasesosd-oe  |NEHY
Uz} Ql=elz 7%z elmd el 7 el Alad | Sty
06204 1.45 -1.10 [1,064.8 | (603.9) O3Y bl KOSPI 200 A20]A| 22011} 7|2t UL £0147}OJAI|0l g ZR[BHLICE
062022 0.2) 03 I (680.2) WNN767.6 03Y gig | eI I7PHO 202 B h] it A3 SRR (Z-score) B 7122 AT 2E HTELICL
06201 (0.4) (0.6) I (902.7) B -103.4 [oF - 2 » Z-scorezt
052292 20 @A) 15039 -1588.6 4 ClHHA ool HIojvs iz Y 08 o R Wt oA SLA] LER £318LICh 21 A A1 A4 208 S5t AR EHLE
0521282l 03 06 | EECI56.5) MRS oz u ug | éﬁ;@;ﬁéﬁ! H2HS EOfA Q=R LIERHE 421 LICE 2t UAHs 1A 244 202 2IESRH 22 8HLCH(ook-ahead bias A7).
058279 03 (0.6) B (169.8) B 16,1 oz = 8 e e
059262 0.6 (0.5) B 169.9 W 43.7 03y g 2t
05222¢ 0.4 (1.5 B (1532 B -727.2 o3 k| gt =5
05221Y (0.9) 1.1 I (1,475.6) 14811 o3 k| 2t Bt Sl
05920 0.2 0.1 [ (194.7) W 5235 03y g [ =
05819 1.0 (1.2) I 577.6 0 -5405 o+ =P [ CltA
05218Y 0.1 (0.1) I (332.6) I 366.6 o3 =2 2t
5215% 1.3 (1.1) B 9254 | -586.4 o+ YA S [
05214 (1.3) 1.0 [ (1,704.9) B1318.7 o3 >4 5, 2t
o513 [ 26)| 20 | (2,632.2) IEN20263 4 CEEA ooy
05212 0.4 0.3 W 2642 W 4N o)+
05211y (0.9) 1.2 I (9138) IE1169.7 03y . Ol AES M JPCh3 S0t HO2 A tjOjAIET} ofdLIC
05208% (1.2) 1.4 19(1,096.9) II316.7 03y + O|ZEHIFE (OI) - HIOJA|A -S4 2|Z} 87| 13} BolatH|L.
05207¢ (1.6) 1.8 I (1,361.8) M1473.9 4 DA Qlol HAbys 72 A0 | 0B ESRVIFOIRR I 2ABA 2
|osgos [ @A) 83 (27056) MEN21502 4 ClEEA okl mvsTIH ATl
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
AIR[E OKSE AR U AR E HIEIO 2 ZH445H ZH0|LE, YAZE 1 HEOIL AN S BRB 4 QOO 2 AR 20t BEFIAI7| HI2tH R7H5H FAHA| RARA AHAQ| THTEDHMQUSI0) 2|Z A S SHAI7| HILICE W2ty 2 2t2E ofSt B0 = n2o| &
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



