oi==(1) 0= (2) X ¥(1-2)

b FIHR| 5 HE 886 1,403 -517 2u
=4 FIH 5= HE 4,503 (] 4,503 L
b 77153 HE 112 429 -317 2u
=4 f7153 HE 137 (] 137 L
Al 4,640 0 4,640

2. THYEME Aol e 27 2Y7=

ol

A

1

o
Kospi200 A= Of==
Covered Call T 2F =<
> _am W > =7
Call 24 O
$l JE!" EXIxIe] olsHE =71 -.-|o}o1 Kosp|2oox| =8 J|=xae=E = Mz =2}
ESM =2 23 FHHEZE Fels 35104 EM#J ZigiL|C
O] =XIAIELS Kosp|2OOX|-1—i FES= UHATIER Kospi200 ME= F2 £ XIS51LL,
Kospi200 O|2]2] SH0< SFAIE = A7| H20] & ==2| =2UE= 2{2] Jeiy 20|
%+ ASLcH
(EHS1: gl
3. AlLtE| 0|l o5t & E 357
(EHS1: el
4, A=A 3% (VaR : 99%, 10%) 287

BNK X} & 2 S



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

=1

7|EY : 2019-12-20

Ol ==(1) 0= (2)
g FIHxI% ME 0 0 0 i
=4 FIHxI% dE 44 0 44 B
A 44 0 44

2. THEME Heljof| o2 2H7] 27 x

—

KOSPI200 HE Ol

vy

F=t

2 x| =

= 27l e

3. ALUE| 20| ojgt 2 E 3

4. A ZH (VaR : 99%, 10Y)

BNK X} &

M0
00



£ : BNKE SE| X EX|+=HA S HHEN-12 (ELS-THY )

7IEY: 2019-12-20

SAY:

2019-12-23

0l =(2) EEX[M(1-2)
ki - FLs 0 0 0 el
i 4 ELS 669 669 e
ki 669 669
2. DHAARZ Zajof w2 oty 2R x

7| ZXpAk

HSCEIX| 4, EUROSTOXX50X|<4=, NIKKEI225X| %=

SAEMH)

o 3.00% 4=

7| MEIA| S0l AE

o] gl A — o

6 a0l X2

ME ==
° 7.50% 307K
6.00% 2471
: : 4.50% 187j
: 3.00%: 3.00% 1274
L o
: ' :7.50% 1.50% 674
E2 -35.00%
73% 80%  85%  90% 100%  7|=x}pak
2} SUZIE7IHEBEERO0 RE 7| =L F7H7F 25 i O ;i 2
ES l%§7|r749.|r 67l 2 90 %I 12245 slu% ':187&?3 65“/t:. Eza?ﬂgj : —L‘—i’;’lc].,bgfr?cﬁ?l‘ SRR SRR
. 30 80% O]l S = 1.50% X n (n=1,2,3,4,5)5 = ;2 }ﬁ_,ﬁlﬂ,a’
¢ X ASSE: 100%
1X} SZ7V | = HEH L) x| X} =7|AHE0] SIX| 243 H 2T |F 71 HZ™HFJZLE 14} ZIZIF7IH BT JVIR] X =x7|F717 0] ssxn|fte = siaipt

3. A|lLI2| 2|

4. A|cy

BNK X} &+ 2

00

_+_
—

o3t

A
ot £AHT

2N (VaR : 99%, 10¥)

2KF BZEIEIFA R QTR 1A 24 7| AISI0| SIX] R NEZIEIA AN AT LE 24 BV EH AT UMK| NZEI|EIHL] 73%60|pt0 &
Sfatst 7| XA gls TS — 9 300% <=0l X7
(H9l: wekel)



