oi2=(1) 0 &=(2)

qt FIHX| ME 898 1,047 -150 L
A FIHX| H= 1,496 (] 1,496 L
qt 77153 ME 479 539 -60 L
A S5 H= 659 (] 659 L
M FIHX| 5= M 33 10,928 -10,895 Fu
| b =4 1 4,943 -4,941 Ly
A 2,157 4,943 -2,786

0

Kospi200 A= Olj==

Covered Call T 2F =2

e — > 7t

Call 8 0=

[ 2] ORIS S=XIXI2] OIHE =7| 215104 Kospi200X| 2 J|=XIAS = 3H= M 159}
ESMIII=E S23 FHEE Tei2 315104 EAISE 2Rl
O] E=XIAIE2 Kospi200X| =8 F=E5t= QYA TEIERE Kospi200 MEE =2 £ XI5,
Kospi200 0|2]|2] SSoI= X += 7| M0 = =H=o| S2UE= 2i2] Jeiy 2o
== ASLICH

3. ALtE| 20 olst 2HT el

bt

4. A=A 3 (VaR : 99%, 10Y) il

BNKXH &t 2 2



C @ : BNKK200X| =2} |t 2| X| S 3 (F

IEY 2020-02-11

Hefich 4 o ==(1) HE(2)
qt FIHX| ME 0 75 -75 L
A FIHX| H= 374 (] 374 L
B 374 0 374

KOSPI200 42 ofj4

¢ KOSPIZOOR| 2=

L

I»
P

3. AlLIZ| 0 ofEt &HT _

= =

4. A2 M3 (VaR : 99%, 10Y) 2

BNKXH &t 2 2



