2019-06-17

Hafch & oi2=(1) H=(2) =ZX|H(1-2)

A kx| ME 541 2,164 -1,623 Hul
| IR b= 2,772 0 2,772 Ly
A /754 ME 132 0 132 Hul
| 53 b= 616 0 616 L
A kx| M 6 337 -331 Hul
| IR =4 (] 0 (] L
A 3,388 0 3,388

2. THEEE 7120 oE 7] &Y=

I
L0

Kospi200 A= Ol

/

Covered Call T 2F =2l

/

Call &4 O

2] O8RS S=X1XIC] O|sHE =7 215104 Kospi200X|$+2 J|=XIAIS 2 5= ME =2}
ESMIE=EE S$23 FHHEE JEi2 315101 EAISE ZigiL|CL

O] E=XIAIEN2 Kospi200X |8 F=E5l= QIYHIATIE R Kospi200 MEE FE2 EXISHLE
Kospi200 0|2]|2] ES0I= SXIE = U7 | W20 = E=2| SelE2 2|2 Ol Aol
== ASL|cEH

3. AlLtE| ol oj8t 2ol s 221

4. XA FH (VaR : 99%, 10 247

BNKXH & 2 8



