oH==(1) 0l =(2) TEX|M(1-2)

M FIHR| 5 HE 226 377 -151 2u
=4 FIHX| HE 2,035 (] 2,035 L
M /7154 ME 60 0 60 B
=4 S| HE 720 (] 720 L
M FIX| 4 8 601 -593 B
A FIX| =4 5 2,186 -2,181 L
A 2,760 2,186 574

2. THIAE Aol THE 97| 207z

ol
=

A

1

Kospi200 A= Of==

Covered Call F2F =<l

— — > =7t

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 205

4. 2ITHE A2 (VaR : 99%, 10%) 20

BNK X} & 2 S



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

=1

7|EY : 2020-01-14

Ol ==(1) 0= (2)
g FIHxI% ME 0 0 0 i
=4 FIHxI% ME 90 0 20 i
A 20 0 20

2. THEME Heljof| o2 2H7] 27 x

—

KOSPI200 HE Ol

vy

F=t

2 x| =

= 27l e

3. AlLt2| o] oj3t 2olus

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

BNK X} &

M0
00



