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  111229 120904 120905 120906 120907 120910
 KOSPI 1,825.74 1,907.13 1,874.03 1,881.24 1,929.58 1,924.70 

  0.62 -5.58 -33.10 7.21 48.34 -4.88 
 (%) 0.03 -0.29 -1.74 0.38 2.57 -0.25 
 ( ) 1,042 1,099 1,081 1,085 1,113 1,110 

/  ( ) 479 397 243 450 611 392 
 ( ) 338 425 581 348 198 415 

(MA) 5  1,843 1,912 1,901 1,896 1,901 1,903 
 20  1,861 1,928 1,927 1,926 1,925 1,924 
 60  1,858 1,870 1,871 1,871 1,872 1,873 
 120  1,881 1,909 1,908 1,907 1,906 1,905 

 5  99.04 99.75 98.58 99.22 101.51 101.12 
 20  98.13 98.94 97.25 97.68 100.22 100.02 

 (%, 10 ) 50.00 30.00 30.00 30.00 40.00 40.00 
 ( ) 34,465 88,154 62,414 75,289 59,768 62,084 

 5MA 43,086 69,559 70,194 70,296 69,068 69,542 
 20MA 43,092 51,081 52,575 53,912 54,424 55,895 

 ( ) 36,321 46,905 46,897 42,512 58,822 43,258 
VR (%, 20 ) 63.59 69.76 58.31 62.33 63.87 53.92 
ADR (%, 20 ) 95.53 108.62 101.86 101.32 102.04 101.30 

 KOSPI200 238.08 250.56 245.75 246.79 254.02 253.38 
   238.60 250.70 245.35 246.25 254.20 253.65 
  Basis 0.52 0.14 -0.40 -0.54 0.18 0.27 

  111229 120904 120905 120906 120907 120910
 KOSDAQ 500.18 507.41 505.39 506.72 510.87 512.11 

  4.96 -5.04 -2.02 1.33 4.15 1.24 
 (%) 1.00 -0.98 -0.40 0.26 0.82 0.24 
 ( ) 106 111 111 111 112 112 

/  ( ) 545 371 368 487 632 479 
 ( ) 395 577 567 460 295 451 

(MA) 5  498 508 508 508 509 509 
 20  501 491 493 495 497 499 
 60  494 483 484 484 485 486 
 120  489 488 487 487 487 487 

 5  100.41 99.92 99.52 99.74 100.45 100.71 
 20  99.78 103.25 102.49 102.39 102.85 102.72 

 (%, 10 ) 70.00 70.00 60.00 60.00 70.00 80.00 
 ( ) 48,873 76,936 63,245 74,989 68,963 72,881 

 5MA 56,455 71,961 70,744 70,436 70,308 71,403 
 20MA 58,672 60,368 61,325 62,711 63,228 64,306 

 ( ) 24,169 29,802 21,662 23,424 20,849 22,849 
VR (%, 20 ) 127.63 368.34 282.03 358.12 361.89 369.77 
ADR (%, 20 ) 97.53 106.06 101.89 102.35 104.32 103.77 
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 2,668.39 273.45 1,345.97 1,362.47 1,539.66 8,797.12 8,041.41 26,051.13 
 1,805.61 380.17 1,166.54 1,715.21 1,514.51 8,126.99 10,128.92 24,574.47 

(09/10) -862.78 106.72 -179.43 352.74 -25.15 -670.14 2,087.51 -1,476.66 
(09/07) 1,978.99 -48.50 533.58 556.42 -715.02 4,095.88 3,077.78 -7,336.58 
(09/06) 1,110.76 -2.36 -39.18 -151.93 -49.46 687.92 -1,929.04 1,127.13 

 1,460.29 -208.17 40.75 2,573.03 -3,224.93 -1,550.40 3,663.33 -2,495.00 
  -30,114.86 3,949.07 23,177.81 9,067.24 13,165.80 17,295.54 120,063.28 -104,958.59 
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 269.06 26.11 121.59 143.40 169.45 801.43 742.88 21,095.50 
 254.86 48.97 101.87 116.36 234.20 812.42 729.76 21,162.95 

(09/10) -14.20 22.86 -19.72 -27.05 64.76 11.00 -13.11 67.45 
(09/07) 56.62 -64.25 -0.02 132.63 75.80 185.33 109.80 -263.16 
(09/06) 4.78 -7.26 -13.33 34.31 82.00 106.43 52.15 -121.36 

 -519.55 -75.14 -160.56 178.53 105.34 -781.23 574.96 492.89 
  -30,114.86 3,949.07 23,177.81 9,067.24 13,165.80 17,295.54 120,063.28 -104,958.59 
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  111229 120904 120905 120906 120907 120910
 CALL(%) 3.27 2.99 2.99 2.99 3.00 3.04 

 CD(91 ,%) 3.55 3.16 3.16 3.16 3.16 3.15 
 3  (%) 3.34 2.77 2.74 2.75 2.82 2.80 
 3 (AA-,%) 4.21 3.27 3.24 3.25 3.32 3.30 
 3 (BBB-,%) 10.01 8.63 8.60 8.61 8.68 8.67 
  (%p) 0.07 -0.22 -0.25 -0.24 -0.18 -0.24 

 / ( ) 1,151.80 1,133.10 1,136.00 1,133.80 1,130.30 1,129.30 
 / ( ) 77.94 78.31 78.44 78.43 78.90 78.22 
 / ( ) 1,484.99 1,445.28 1,442.98 1,447.24 1,438.02 1,445.37 

 W.T.I($/barrel) 99.65 95.30 95.36 95.53 96.42 -
 DDR3(2GB) 1.23 1.23 1.23 1.23 1.23 -

 N-FLASH(64G) 5.83 4.96 4.96 4.98 4.98 -
 ($/oz) 1,539.90 1,692.90 1,690.80 1,702.60 1,737.50 -

 ($/ton) 7,386.00 7,650.00 7,615.50 7,680.50 7,855.50 -
 ($/ton) 1,818.00 1,883.50 1,870.50 1,898.00 1,941.00 -

111229 120903 120904 120905 120906 120907
  17,680.00 18,166.00 18,215.00 18,103.00 17,992.00 17,462.00 
   34.20 37.40 42.10 37.90 36.60 45.60 

 
 2,947.00 2,291.00 2,319.00 2,330.00 2,353.00 2,390.00 

 1,551.00 1,568.00 1,580.00 1,605.00 1,616.00 1,623.00 
  188.00 163.00 150.00 124.00 288.00 177.00 

  72,640.00  70,632.00 70,579.00 70,313.00 70,336.00 70,467.00 
 ( ) (11  ) -510.0 -53.0 -266.0 23.0 131.0 

  31,544.00  28,096.00 28,091.00 28,074.00 28,055.00 28,030.00 
 ( ) (11  ) -34.0 -5.0 -17.0 -19.0 -25.0 

  11,975.00 10,791.00 10,780.00 10,774.00 10,769.00 10,765.00 
  18,218.00 18,326.00 18,336.00 18,337.00 18,288.00 18,290.00 

   44,954.00 44,572.00 44,661.00 44,773.00 43,689.00 43,632.00 
MMF  55,869.00 73,425.00 75,357.00 76,917.00 76,833.00 76,014.00 
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 469.00  279.80 KB  203.90  1,178.90 

 398.70 LG  76.90  180.10 S-Oil 111.60 
 171.80  75.20  123.30 GS  107.40 

 136.50 SK  47.20 LG  97.80  101.50 
KODEX 200 103.50 CJ  46.90  77.40 SDI 83.30 

 93.40  44.80 GS  74.60 POSCO 81.00 
 72.00  37.20  71.70  79.70 

SDI 65.00  34.60 SK  69.70  66.20 
LG  62.20  33.50  50.20  65.90 
S-Oil 60.10  33.30 LS 49.60 KT 61.00 

    
 35.80  58.60 CJ E&M 45.00  31.00 

 24.20  47.80  19.00  24.90 
 18.70  42.50  17.70  17.60 

 18.70  22.40  15.80  15.70 
 13.00  14.20 SK  15.50  13.30 
 12.90  13.80  14.50  11.90 

CJ  11.70 OCI  13.20  12.90  11.40 
 11.30  12.40  9.50  10.40 

 10.60  10.00  8.70  8.80 
 9.20  9.30  8.60  8.60 

 (%)  (%)  (%)  (%) 
 5.20  -6.80  6.50  -4.70 

 3.30  -6.80  3.70  -3.00 
 3.10  -3.40  2.60  -2.80 

 2.90  -3.30 CJ E&M 2.60  -2.80 
 2.90  -2.90  2.30  -2.60 
 2.60  -2.70  ICT 2.00  -2.10 

GS  2.50  -2.70  1.80 IPS -1.60 
 2.50 LG  -2.70 GS  1.60  -1.50 

 2.30 LG  -2.40  1.60 3S -1.40 
 2.20  -2.40  1.60  -1.40 
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   20111229 11   D-3 (pt, %) D-2 (pt, %) D-1 (pt, %) D (pt, %) 

 KOSPI 1,825.74 5.42 % 1,874.03 -1.74 1,881.24 0.38 1,929.58 2.57 1,924.70 -0.25 
 KOSDAQ 500.18 2.39 % 505.39 -0.40 506.72 0.26 510.87 0.82 512.11 0.24 
 Shanghai 2,199.42 -3.26 % 2,037.68 -0.29 2,051.92 0.70 2,127.76 3.70 2134.89 0.34
 Shanghai B 215.26 3.83 % 215.50 -0.41 214.86 -0.30 216.14 0.60 223.50 3.41 
 BSE30 15,454.92 14.85 % 17,313.34 -0.73 17,346.27 0.19 17,683.73 1.95 17,749.65 0.37 
 Weighted 7,072.08 4.99 % 7,451.35 0.01 7,367.44 -1.12 7,326.72 -0.55 7,424.91 1.34 
 Kuala L 1,530.73 6.13 % 1,654.11 0.01 1,641.01 -0.79 1,617.99 -1.40 1,624.55 0.41 
 JAKARTA 3,821.99 8.42 % 4,105.25 -0.31 4,075.35 -0.73 4,102.86 0.68 4,143.68 0.99 
 VNI 351.55 13.07 % 402.08 1.53 398.92 -0.79 393.41 -1.38 397.51 1.04 
 PSE 4,371.96 18.97 % 5,175.87 -0.83 5,150.81 -0.48 5,150.11 -0.01 5,201.32 0.99 
 SET 1,025.32 21.53 % 1,236.31 0.07 1,233.84 -0.20 1,243.92 0.82 1,246.10 0.18 

 BOVESPA 56,754.08 2.76 % 57,281.45 0.39 56,233.90 -1.83 56,863.91 1.12 58,321.24 2.56 
 M.BLOSA 37,077.52 8.00 % 39,549.43 -0.64 39,573.92 0.06 39,987.06 1.04 40,043.87 0.14 
 A.MERVAL 2,462.63 -3.28 % 2,379.30 -0.97 2,382.25 0.12 2,405.14 0.96 2,381.96 -0.96 

 Nikkei225 8,455.35 4.92 % 8,679.82 -1.09 8,680.57 0.01 8,871.65 2.20 8869.37 -0.03
 Hang Seng 18,434.39 7.42 % 19,145.07 -1.47 19,209.30 0.34 19,802.16 3.09 19827.17 0.13
 S&P/ASX 4,111.00 6.01 % 4,297.66 -0.64 4,331.64 0.79 4,348.75 0.39 4,357.96 0.21 
 STRAITS 2,646.35 13.81 % 2,995.90 -0.52 2,989.26 -0.22 3,011.70 0.75 3008.72 -0.10

 FTSE 5,572.28 3.99 % 5,672.01 -1.50 5,657.86 -0.25 5,777.34 2.11 5,794.80 0.30 
 CAC 3,159.81 11.37 % 3,399.04 -1.58 3,405.79 0.19 3,509.88 3.06 3,519.05 0.26 
 Xetra DAX 5,898.35 22.31 % 6,932.58 -1.17 6,964.69 0.46 7,167.33 2.91 7,214.50 0.66 
 SWISS. M 5,936.23 10.13 % 6,362.82 -1.16 6,425.20 0.98 6,527.87 1.60 6,537.32 0.14 
 FTSEMIB 15,089.74 6.76 % 15,222.63 -0.29 15,128.08 -0.62 15,780.32 4.31 16,110.27 2.09 

 DOW 12,217.56 8.91 % 13,035.94 -0.42 13,047.48 0.09 13,292.00 1.87 13,306.64 0.11 
 NASDAQ 2,605.15 20.39 % 3,075.06 0.26 3,069.27 -0.19 3,135.81 2.17 3,136.42 0.02 
 S&P500 1,257.60 14.34 % 1,404.94 -0.12 1,403.44 -0.11 1,432.12 2.04 1,437.92 0.40 
 S&P TSX 11,955.09 2.62 % 11,941.70 -0.06 11,990.14 0.41 12,139.73 1.25 12,268.01 1.06 

 MSCI world 1,186.07 10.62 % 1,274.65 -0.48 1,273.22 -0.11 1,297.60 1.91 1,312.08 1.12 
 MSCI EM 917.08 5.64 % 947.37 -0.57 939.51 -0.83 950.45 1.16 968.82 1.93 
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 9  12  KOSPI200 KOSPI

 255.00 256.70 254.80 1,934.63

 255.45 256.95 255.29 1,937.85

 253.30 254.80 253.38 1,924.70

253.65 255.00 253.38 1,924.70

-0.55 -0.70 -0.64 -4.88

 -0.22% -0.27% -0.25% -0.25%

 194,397 2,702 ( ) 620,841

 93,998 27,623 ( ) 43,258

Basis 0.27 Basis 0.12

Basis 0.09 (%) 0.07

1  1.50 SP  13,586

 717  ( )

 559 158 101,917

 4,929  ( )

 4,715 214 67,721
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( ) -4,669 4,944 -237
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( ) 7,491 22,600 -29,030
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 PCR   5MA 
  91.41 27.15 84.83 

  86.82 28.39 101.62 

 VKOSPI H.V  Call I.V  Put I.V 
 19.35 18.05 21.20 21.60 
 0.38 -1.60 3.70 0.90 

 
   

         / (%)
SK  22,250 -1.11 106,060 22,225 -1.44 35,508 159,029 151,816 -25 33.48 

 19,000 0.53 58,765 18,950 0.26 8,200 42,572 25,894 -50 13.95 
LG  27,450 -0.36 42,172 27,425 -0.72 8,828 32,202 44,022 -25 20.93 

LG  72,000 -0.28 71,891 71,800 -0.42 15,231 21,076 27,798 -200 21.19 
 11,150 -0.89 10,881 11,175 -0.45 2,082 18,547 59,717 25 19.13 

KT 35,350 -0.7 30,901 35,425 -0.49 3,214 9,057 52,342 75 10.40 
 72,900 -0.27 100,932 72,900 -0.61 5,288 7,272 19,288 0 5.24 

KB  38,350 0.26 65,409 38,450 0.72 2,369 6,106 20,957 100 3.62 
 236,500 0.21 73,191 235,750 -0.21 14,131 6,000 13,321 -750 19.31 
 35,950 0.28 36,802 36,000 0.07 2,161 5,982 16,502 50 5.87 
 11,400 -0.44 4,937 11,425 -0.87 680 5,920 28,965 25 13.76 

SK  168,000 -1.18 30,142 167,250 -1.91 6,704 3,967 7,650 -750 22.24 
GS  76,500 2.55 40,534 76,200 1.8 2,925 3,828 5,428 -300 7.22 

 1,250,000 0 400,946 1,250,000 -0.04 47,571 3,777 14,647 0 11.86 
 23,850 -0.63 18,036 23,875 -0.73 713 2,969 56,677 25 3.95 

   1,091,598   155,604 328,304 545,024  14.25 

 

 

-7,056 21,803 -14,519 2,725 -11,231

-1,103 3,458 -1,893 2,224 -4,060




