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7{2lCH & RE o ==(1) 0j &= (2) TEX|M(1-2)

M FIR|F HE 142 0 142 S|
A FIHR| dE 1,565 0 1,565 L
M 154 HE 113 113 0 S|
= Cp/EL] ME 1,241 0 1,241 Ef
M FIR|F =4 4 0 4 S|
A FIx| =4 66 2,845 -2,779 L
A 2,872 2,845 26

2. DHEAE Hafofl w2 9h7| 23X

4 =<
Kospi200 A1= Ol==

Covered Call T 2F =2

Call 28 0=

( $| RIS SX1X12] OI5HE 7] 21510{ Kospi200X |8 J| =AM = 5H= 2 =2}
SM =2 B2 FHH == Mets ch 31510 TAISH ZiglL|ch
"0l BAIAIES Kospi200XI 28 SES= SIMABEE Koopi200 MER T2 EXISILE
Kospi200 O]2I2] S2OIE FAIE = 27| MRl S H=2| SolES 9io] Il Mol
£ USLICH

3. AlLt2| 2o 2|3t 2T 151

4. Z| &4 2N (VaR : 99%, 10Y) 237

BNK2IH2-&



7|1EY . 2020-01-31 : 2020-02-03

Z{efch & o ==(1) 0j &= (2) TEX|M(1-2)
M3 FIR|F HE 71 0 71 S|
| FIHR| dE 384 0 384 EHLY
A 384 0 384

KOSPI200 HE Ol

3. AlLt2| 2o 2|3t 2T 31

4. X &=HFH (VaR : 99%, 10¥ 25
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