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

M FIR|F HE 2,386 2,386 0 S|
A TR ME 1,640 0 1,640 L
A /7154 ME 0 0 (] B
A /7154 ME 1,087 0 1,087 Euj
M FIR|F =4 122 12,292 -12,170 S|
A FIx| =4 64 6,701 -6,637 L
A 2,791 6,701 -3,909

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 183

4. Z| &4 2N (VaR : 99%, 10Y) 242
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7|1EY . 2020-02-07 : 2020-02-10

Z{efch & o ==(1) 0= (2) TEX|M(1-2)
A IR ME 0 0 (] B
A TR ME 373 0 373 L
A 373 0 373

KOSPI200 HE Ol

3. AlLtE| o] 0|3t 2olHs 5

4. X &=HFH (VaR : 99%, 10¥ 25
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