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Front Quant — Pricing 2 Hedging model 1=
Risk Quant — Front Pricing model2l & & &
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Research Quant - Al 2248 & G )|a =4
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Quant vs Trader
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Case 2
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Case 4 KSI| Atell(1)

« KSI(KOSPI Split Index)

— KSI = Day Index + Night Index]

— Day Index(
, S IOIAIDIRF SIF X012 &Y Sz 14

— Night Index
, MY SO @ AJe] X012 €8 A=z 4
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Case 4 KSI| Atell(2)

« KSIQ A1t (°01.1.1 ~710. 11.12¢)
— KOSPI200 2 63.43pt — 247.53pt (+184.1pts & S)

- A1 20l : 184.1pts

- Day Index : =101.9 pts
- Night Index : 286.01 pts

 Simple Strategy

— “Long” the Night Index, “Short” the Day Index
- EXA D} 387.91 pts
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