oi==(1) 0= (2) X ¥(1-2)

M FIX| HE 761 899 -138 B
=4 FIHX| HE 6,361 (] 6,361 L
M /7154 HE 302 50 252 B
=4 S| HE 397 (] 397 L
M FIX| =4 4 624 -620 B
A FIX| =4 0 346 -346 L
A 6,758 346 6,412

2. THIAE Aol THE 97| 207z

ol
=

A

1

Kospi200 A= Of==

Covered Call F2F =<l

Call 48 0=

[ 9] Qg s=xixie] o|cHE =7] 91510 Kospi200X|+=8 7|=XI&2 2 5t= MzE =2}
=M Iil=E #23 FHEE TS S35 EM?." ZigiL|Ck
0] EXjAIErS KosplZOOXITi F=ET= QUUHATIE 2 Kospi200 MEE =2 EXISHLL
Kospi200 0|2|2] S0 XA = U7 | W20 =& ==2| +olE= 2| Jela 2ol
== ASL|CL

3. AlLt2| o]l ol 2 F 509

4. 2ITHE A2 (VaR : 99%, 10%) sl

BNK X} & 2 S



C ™ - BNKK200X| =28 | 2| X| S & (F Al -1}

7IEY: 2019-12-06

o ==(1) HE(2)
M FIX| HE 0 0 0 B
A E 5V ES H= 622 0 622 U
A 622 0 622

2. THEME Heljof| o2 2H7] 27 x

KOSPI200 42 o4

F=t

vy

B2l x| =

= 27| oo

3. ALt2| o]l ot 2 F >0

4. X|CiEHZH (VaR : 99%, 10Y) 39

BNK X} &

M0
00



BNKE{ = 2| Xt EX| 5= HH| S #HEN-13 (ELS-THE H)

7IEY: 2019-12-06 SAY:

o ==(1) X[ M(1-2)
b F4 ELS 0 0 0 e
A F=4 ELS 669 669 9|
A 669 669
2. THYNE H2Hol M2 27| 297X
Z| ZEXFAL HSCEIX| 4=, EUROSTOXX50X| 4=, NIKKEI225X| %=

SASME) :

A 3.00% =&

e 2 e

Mesos T
o 7.50% 307j
6.00% 247
: : 4.50% 187
: 3.00%: 3.00% 1274
.‘ \ :
: ' :7.50% 1.50% 674
@ -35.00%
73% 80%  85%  90% 100%  7|=xpit
2t SUIE7IBEEE0 25 7| =Ko F717F 25 2 s = =
=1} 24 2 2% 0] © = g b 2= 2 Z| EZKpaEe
£|27|FE7h2{0] 6702 90%. 12708 90%. 1874 85%, 247H 3 %:’{Jg*f =Rt e S EN S
. 30742l F ojatel AL = 150% X n (n=1,2,3,4,5)% = o =
*
=IO} AR UMK LA 7| AI0| SIX| g3 AT |EIIHEHUS O E] 14} 7|71 E Y QTIK] A|x7|FT)240] s5%0|nie = slaist
Ao — ¢ 3006 29 A=
2%t B IEAAEUINR 1%, 27 AJIAO| SIK| @ MEVIE/VAEUS KE 2% BUWIEHALLUNK N IEAES] %0l S

S|Ebst 7| AXIAND| Sl

z2

— 9} 30086 20! x|

3. AlLt2[ 250 ot

[

;

A
2oyus

EIESY

U (VaR : 99%, 10¥)

BNK X} &+ 2

00



