2026.9.17. ()

[Derivatives Analyst]
LT
heechan.chung@samsung.com

GLOBAL INDEXFUTURES
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GLOBAL INDEX FUTURES | DAILY

2026.9.17. (=)

22 3A 5% FICC 5%
1IDS2E  5DSYUE  IMSHE| AATHF)  AHaHci &7t
S&P 500 7,551.81 -0.4% -1.1% -3.0%| 2,900,600 $132.29B EENES 100.34 A0.72
NASDAQ 25,978.42 -0.0% -1.1% -2.8% 8,957,284 $107.47B USD/JPY 156.26 A1.16
Dow Jones 51,461.90 -1.2% -1.8% -4.2% 394,878  $30.93B USD/KRW 1,377.00 A12.40
Russell 2000 2,858.81 -0.4% -2.1% -6.8% 861,080 $17.80B 0] 2 1092 (%) 5.02 +2.1bp
EURO STOXX 50 6,266.50 +0.5% -0.7% -4.2%| 167,196 $9.58B 0] 2 212 (%) 4,74 +7.4bp
Nikkei 225 63,923.00 +0.7% -1.9% -7.7% 1,241,860  $35.46B 3% 10EE (%) 4,54 -6.3bp
Hang Seng 24,713.78 +0.2% -2.2% -1.6%| 2,163,397 $8.23B =08 3EE (%) 4.04 -5.7bp
KOSPI 6,717.97 +1.4% -4.7% -3.7%| 209,130 W16.69T WTI A2 ($/81-) 102.43 -3.2%
KOSDAQ 815.98 +0.4% -1.7% -5.6%| 735,930 Wo6.57T FHE ($/02) 4,387.50 +1.3%
KOSPI - EXtEHME 23 (KRX) KOSDAQ - EXtFHE £3 (KRX) NXT 23t HY EXtFHE &5
09€ 162 09¢¥ 162 ZA| XA
LIRS O = =04 (9) LIES e [&0i4 (2Ag) 204 (Ag) | 204 ()
EiE 54,093 70,920 -16,828 Q=0 15,402 15,682 -280 <=2l 2,347 -14,760
712A 51,001 38,630 12,371 7|2 4,678 4,456 222 712A 2,310 14,904
F8EA 13,798 5,935 7,862 F8EA 2,278 2,122 156 Z8EX 2,673 10,691
oo 29 93 -63 2 1 16 -15 29 0 -78
E4 4,371 3,318 1,053 EAl 1,059 825 234 E4l 109 1,396
AtETHE 4,958 3,542 1,417 AtRHE 576 727 -151 AtRHE -465 800
2y 644 474 171 Hy 91 75 16 23 -4 183
b= 26,970 25,236 1,734 ibdi=s 671 686 -15 il 0 1,719
7| el 17,734 1,198 16,536 7|Efggel 426 438 -12 7|t ol 64 16,587
7Hel 43,845 55,906 -12,061 7Hel 45,028 44,966 62 el 6,217 -16,756
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= A7t a7k 7t Gatzt s S Ay OZME  OIAMAY| HIOJAlA  FREQEY)
34 &7t
E-mini S&P 500 SEP  7,596.50  7,632.00 7,509.25 = 7,556.50 -32.75 -0.4%| 447,528 712,696  -301,941 4.69
DEC 7,663.25 7,699.00 7,575.00 7,623.00 -33.00 -0.4% 1,714,081 1,729,645  +392,949 7119 92
E-mini NASDAQ 100 SEP 28,978.25 29,252.25 28,763.75 28,963.50 +8.50 +0.0%| 155,421 117,281 -50,229 18.44 1
DEC 29,263.75 29,549.75 29,053.00 29,256.75 +10.00 +0.0%| 595,354 208,319 +52,728 | 311.69 92
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Technical Analysis

PIVOT POINT DEMARK Moving Average

iy &7t L] 2KLX|X| TARRIR| PIVOT 1RER g 2AHX High Low 5MA 10MA 20MA 60MA
S&P 500 7,551.81 -33.92 7,443.10 7,497.46 7,562.12 7,616.48  7,681.14 | 7,589.30 7,470.28 7,601.24 7,64490 7,661.94 7,583.04
NASDAQ 25,978.42 -3.15]  25,580.03 25,779.22 26,002.16 26,201.35 26,424.29 1 26,101.76 ~ 25,679.63 | 26,112.23 26,254.48 26,239.98 26,004.70

A= (E-mini) il Ll 2KFX[X| TARRIR| PIVOT 1R = 2KHR 10MA 20MA 60MA

S&P 500 7,656.50  -32.75
NASDAQ 100  28,963.50 +8.50

7,44317 7,499.83 7,565.92 7,622.58  7,688.67 | 7,594.25 7,471.50 7,696.45 7,638.18  7,66350 7,614.66
28,504.67 28,734.08 28,993.17 29,222.58 29,481.67 | 29,107.88  28,619.38 | 29,083.95 29,263.25 29,300.25 29,354.61
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= A2k iy X7t Bt S SHE e OIZEMOPY  OIZEMOPY|  HolAA THER
34 37t
KOSPI 200 DEC 1,038.90 1061.85 103630 1,061.15  +21.35|  +2.1%| 86,478 132,238 +216 1.10
MAR 108530 1,051.00 1,035.30 1,051.00 = +22.10  +2.1% 22 4,298 +8 -9.05 175
KOSPI 200 Spread -9.00 -9.00  -1005  -10.00  +0.15 6
MINI KOSPI 200 OCT 103496 105710 103238 1,056.48 = +20.32|  +2.0% 137,326 59,586  +1,230  -3.57 21
NOV 1,038.16 1,059.44 103500 105710 | +18.62  +1.8% 260 2,552 +5  -2.95 56
KOSDAQ 150 DEC 1,377.00 1,397.40 135240 1,396.60 | +10.70|  +0.8% 143,420 396,907  +6,826 9.14 84
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200 o4 HE| HANY  5YEH WY 5 LA ARt 250000  +2.3% 1526025 4415834 253500
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29 109 102 7 -43 -43 Rk 589 -12% 85910 72,723 5,840
£ 2,944 43 2508 -1019 -1,019 SFAYTEA] 8980  +44% 80,208 39,592 8,920
CL] 40 253 -213 -749 -749 2238A% 36400  +0.1% 78284 136,294 36,300
%713 749 887 -138 -264 -264 +953Y 20250  -29% 72750 216,912 20,200
HEEE 755 1,297 -542 -679 -679 e s 28950  -05% 68919 121,429 29,050
He! 17,319 18,244 -925  -1,802 -1,802 ek 30950  -1.6% 64219 162,342 30,850
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2014 (#2re) 2014 (2) | 2014 (45H2) o=l - -1,217,450 1,217,450 - -8,170,817
-306 -455 el 212 4,559 2EEA 30,337 2,735 33,072| 366,539  -663,018
299 328 712 -141 -4,523 &4 2,735 - 2,735 -663,018 -5,003
298 346 BEEA -141 -4,523 A7l 25,851 439 26,290 -44,320 70,447
164 623 7Hel 13 1 3% 56,151 -1299921 -1,243,770| 262,782 -9,534,648
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Technical Analysis

PIVOT POINT DEMARK Moving Average

iy &7t | 2KFRIR| 1RERIR| PIVOT 1AAMY 24N High Low 5MA 10MA 20MA 60MA
KOSPI 6,717.97 +90.71 6,559.17 6,638.57 6,678.27 6,757.67  6,797.37 | 6,777.52 6,658.42 6,794.69 6,824.17 6,808.75 6,986.68
KOSDAQ 815.98 +3.57 796.17 806.07 811.03 820.93 825.89 823.41 808.55 818.55 816.09 820.33 815.20

i Ll 2KEX|X| 1RERIR| PIVOT 1AAMY 24N 10MA 20MA 60MA

KOSPI 200 1,061.15 +21.35
KOSDAQ 150  1,396.60 +10.70

1,027.55 1,044.35 1,053.10 1,069.90 1,078.65 1,074.28 1,048.73 1,057.64 1,078.19 1,071.67 1,107.77
1,337.13 1,366.87 1,382.13 1,411.87 1,427.13 1,419.50 1,374.50 1,386.54 1,398.91 1,407.71 1,411.52
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