DS

INVESTMENT

o & SECURITIES
il
DS Futures Dally :
o
2026.07.02
5= M3 (M) 72tz 0]z Aok 30| Ot 2 M E ST
KOPSI 200 KOSDAQ 150 KOSPI 200
@A —EAYASY — ey @ 7o) —AEAY — iRl 332 APt IRl dRHl | sas |Hola
300 450 FAL|200 2609 1398.55 1370737  -113.85 -8.09 45.62
BAT|200 2612 1416.35 1370.73|  -109.60 -7.77 . -50.73
AAT|2002703 1320.00 1370.73 -83.50 -5.95  47.87
200 300 FAT|200 2706 1418.60 1370.73 23.80 1711 2442
BAT2002712 1395.15 1370.73 -42.40 -2.95  69.67
’ I||“| N i I“" ’ AAT|200 2812 1440.40 1370.73 -42.50 -2.87 69.67
100 150
| 0 L]
26/04/03 26/05/03 26/06/03 26/04/03 26/05/03 26/06/03
MINI KOSPI S| KOSDAQ 150
@ A% —EAOHAY  —— ) ALY —— ol =2 A7t [712akH] MY [ E2E [HouA
300 200 AAEN502609 1668.9 1662.95 -1.90 -0.11 6505
o BAEN502612 1728.0 166295 -11.20 -0.67 4545
160 AAEN502703 1708.4 1662.95 11.80 0701 6015
200 o BAE50 2706 17231 1662.95 12.20 0717 9335
150 BAEN502712 1756.3 1662.95 13.00 075 156.65
- 80 AAEN502812 1819.6 1662.95 15.00 083 156.65
50 40
0
26/04/03 26/05/03 26/06/03 Z6/04/03 26/05/03 26/06/03
SAIAHE KOSPI 200 415 =AHE HEFA HE T2 4oES
SNBSS oaoE £ 20 smy | AN s | o | o wowia
(29l Aofgl) T2 = @oig) b 714 == -
3| 56,697 56,697 4,500 —oleenesel ——omclganes ——Aelenkese R ] 314,500 337,000 | 3,453,658 | 5888,234 1500
FIET]] 42,907 41,303 SK3to|4A®Z | 2,560,000 | 2,675,000 | 676,909 | 1,670,562 8000
712 4,968 seas | 0% HpSP 51z 50,200 54500 | 353354 | 89891 | -400
Er ] 4001.69 4234.38 1500 ANETYUAZ 23,750 23,700 246,402 351,759 0
EAl 619.69 1248.98 ) a0l ¢ 88,500 88,500 184,680 118,372 500
o3 55.74 40.22 0 2AE 52 19,420 19,100 178,687 213,198 170
=2y 18.94 23.60 oZZ2H| A 132,700 128,500 168,923 129,118 600
ENE 23.53 1906 % Oj2Ho| A 12 43,650 43,450 158,981 372,888 -150
b= 248.47 280.67 5000 [EEELE] 93,000 97,000 155,730 76,810 0
el 8,821 9,546 26/04/03 26/05/03 26/06/03 A0lIPS ¢1Z 165,600 170,100 154,574 74,828 -400
o|Zol- 7|2 EHFA| 1 E2jZ (Z-score 7|HE, 202) |&=
Wzt eEeIz Uz eFAems  JiBANE  A1Y ELS > 2912 245it
07901 1.29 -0.89 [11,604.1 | 879.7) O3Y & | KOSPI 200 M20jA] @|Z01} 7| 20| U A4} O|ALX|Ol S ZER|BILIC
0621302 ©5) 00 B (6748 BT 1495 0=y o | 393717 ok 202 B ohy| muruwgswuz score) B 71202 Al1ES HERILICE
06229% (0.0) 0.4) I (7.2) B -352 03y 2 | Z-scorezt
62262 0.4 0.1 [ 5035 W 294.4 oY 498 . - N e . o
osa75Y _ T | (2250.1) EEREIIGS TR o aiEn s ‘Jéﬁ n;?gig ﬁguxnzlmunn%%w QUEA| LIEMLHE $2ILICE 2 UK 1 A 22 20 1= 29 #Z8L|Ck(look-ahead bias H|74).
o624 [ @) 30 (23516) MEN28385 4 CHEA ol Hbvs TR A4 e e
o6E23d |21 (1:8) F2.150.1 S1717.8° 4 CHEA 2o HIoke vs iz Mt
06222¢ (0.0) 1.1 B 86 9813 o3 BASE—S0A2EE  (PAITEER
06219 1.6 (1.5) B14721 [ -1301.6 ATHIEE  chustol —Zobgoime | st Suinle
06218% (0.4) 04 I (360.8) W 3462 03y YASE-SO0IAIEYS (@ Sl
06217¢ (1.2) 0.8 [ (1,065.4) W 682.8 o3 =2 2948 |4 Zstoiuua
06216% (0.1) 0.2) B (195 B -229.3 o3 =2 2eS (AL
06%15% (0.0) 01 B (280) B 1549 03y Y4 s de8 |03y
06212 0.7 (1.) 6712 | -915 03y A EEE)
06211 (0.2) 0.2 I (340.9) I 4143 03y A geg (P AR FO
062102 1.0 (1.1) 9473 | -833 03y A EEE)
06209 [ (1.9) 2001 (2004 EEN21447 4 CEEA ARBVSIRAINE | (oo oo s s et ofLch
06208% 1.7 (1.2) I1.444.4 | -837 ACHISE SOl —ZIbERIER |+ OJZHIE(ON) HIOIAIA-SM 2T} B 13} BOIGHHIL.
06205Y 14 (1.2) B1,081.6 B -697.2 ok gg | WY HELII0I02 371 A= B 2EALCL
062042 1.5 (1.1) B1,0648 I -603.9 03y A2
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



