=L

[

2020-03-31

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

M FIR|F HE 1,743 1,453 291 S|
A FIHR| dE 9,414 0 9,414 L
M FIR|F =4 15 0 15 S|
A FIx| =4 3 2,615 -2,612 L
M3 w7153 HE 0 48 -48 S|
A 7153 ME 0 0 (] L
A 9,417 2,615 6,802

k>
12
-
P

2. TP SF Hefjof mE

rﬂ

k7]

Kospi200 A1= Ol==

Covered Call T2F =<

> — > Tt

Call 28 0=

( 2| Ol =X1Xe] o= Eyl 215104 Kospi200X|=2 F|=XIAIC = 5= A= =2}
== =8 $E23 FHEF TeE 3150 :Eklﬂ ZelL|cE
0| E=XIAIENS Kospi200X |58 -=:=- St= QIHIATCE 2 Kospi200 MEE T2 XIS
Kospi200 O|2]|2] S=0I= A& 2. | tH20]] & E=2| s2lE= 22| Jrid 20|
%= ASLICh

3. A|lL}2| o] oI5t £olHF 761

4. Z|Cj=AMZH (VaR : 99%, 102) 1,039

BNKAHH2-&



7|1EY . 2020-03-30 : 2020-03-31

HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 198 0 198 S|
A TR ME 3,126 0 3,126 L
A 3,126 0 3,126

2. PAYE Hejo wE | 2ofx

5
[ o
+
L

KOSPI200 H= Ofj4

Eleia =

UAZ| Of

3. AlLfE| 2 EHof o3t 2 E e

4. A|CHEAZH (VaR : 99%, 102) 349

BNKAHH2-&



7|1EY .

2020-03-31

Vol [ ks o ==(1)
M T4 ELS 0 0 0 ze|
A F4 ELS 9,948 9,948 el
A 9,948 9,948
2. IHME Hefof| mpE 7| &gz
ZI| MBA| 7 E Ok7| ASHA| QTR
Hzsos 1 Hesas T
9.00% 3070
® 10.80%
7.20% 24708 :
5.40% 18708 :
: : %659 FESNPS:
3.60% 3.60% 12742 ZB7IH AU of=i 6% 12Xt
‘ St 7| EZApAHO| 2R
: L 717} EI|E71He|
: 7.80%: 1.80% 670 E 65% 0] gt ol HL i
: &= (G sl ssssssssnssnssssssssl -3500%
: : 71871:1
80% 82% 85%  88% 90% 100%  ZIZ=Xpak
2 S| =0AZYE U R E | XAAO B n = g
=1 SO i, T =2o =2 == (i [=] T ¢ coz O] OF 2k HL X|Z=7 7474 X Ol O 57?}_XAI‘E
27|12 71 0| 670 90%, 127K 90%, 187HY 85%, 247H°Y % Go% Ol StSiGie s AS7AABAS & 72X
=3 AFO| H O =~ = S7ek D LIEEl
85%, 307HE 80% O|&Ql B2 = 1.80% X n (n=1,23,45)F+= T BIE A ;
i x Z|) AFEHE: 100%
> 1A SV |E7HEZE LK 1AV |HE0| £IX| 20 FZET|EVHEEEUZEEH 1A SV IEVHEEZE WK E T |E7HE0| 88%0|THO 2 Sl
2jX= 7|ZEXAO| Qe B2 = S 3605 2l K=
= > 2Kt SV IEZHEZE LK 1AL 25 27| HE0] X 0 XXV |EVHEZELZEH 24 ST IE7H=EZEE YV EFVIEVHEC] st 2

oL
BAT

2t 7| A 0|

=
ot

3. AlLtE| 20| olst £ F

4. ZC=A 2 (VaR : 99%, 10¥)

BNK2HH2-&

B2 = 360 =2 X|Z

855



BNKE E2| X EX| S HAH SASEN-23 (ELS-IHH &)

IEY . 2020-03-30 SAY: 2020-03-31

HafcH & HaAlg oi=(1) o = (2) =ZX|H(1-2)
M =4 ELS 0 0 0 x|
A F4 ELS 2,618 2,618 Q|
A 2,618 2,618
2. IPAME Hefofl 2 27| &=
Z7| dzA el x SH| HEA| ol
| A=A EEHT) EX=AUEMIT)

B

7.50% 30702

fo o
Rl

9.00%

I

6.00% 24742

j : 450% 18742
3 : o i B 7| =Rpar

a
o
.....

3.00% : : 3.00% 12702
—ee O
: : 1.50% 1.50% 6702
Pt | | EISE e -35.00%
: : 71271 :1
77% 80% 85% 90% 100%  ZI=XHaE

D= J|xXAO ETHV B
1276 85%. 1878 85% 247H‘a
£ == 1.50% X n (n=1,2345=

> 1A SIPPIEIEEE SR 1A =71H4E0] HX| @il FEV|EIEEPEESTH 1A SIS EZ LT =T IETIES

2pRe 85%0|PLS = 3125k 7|=AMAO| Qs B = $ 300% 52| £ X2
ESTIN > X SIECIETF LMK 1K, 2AF E7IAEO| SX| N A=0|E7IERWUSEE 27 SIVIEIETHUMNK| F=7|E7H=S

T7%0|TIS = S1E5E 7|=AM00| Q= Z5 = 9 3.00% $528| £ X|Z

(SHS: HgHel)
3. AlLi2| 0] ol 2HE =

(SHS: HgHel)
4, XM ZH (VaR : 99%, 10¥) -



: BNKE| S 2| Xt EX| = HH S HSEN-3Z (ELS- I} Y H)

IEY . 2020-03-30 SAY: 2020-03-31

Vol [ ks Heed O =(1) 0j &= (2) =EZX|4(1-2)
M = ELS 0 0 0 el
A F4 ELS 2,320 2,320 x|
A 2,320 2,320
2. IHYAE A2Ho HE 2| 2o7Z
Z7| MEA $YPE Qb7| AEA| YT
ME+os 1 MEAO 8
7.75% 3070H : ot o P
* = : 9.30%
: P
: o 6.20% 2470 :
‘: ; 465% 187 :
%‘ " :
g >4 xs0100 o1 65% F|Z=XpA
> 1 3.70% 3.10% 1270§ HSAATINN O
: &———-O ; } =
: : =747F 2= 7|E7250)
: 7.55%: 155% 67H¥ 65% O
[ o Y o T 3500
75% 85% 88% 90% 92% 100% Z|Z=XpLd
2t §?._’771§-7'r1‘.§§%_9ﬂ SE J|xxtarel Bopt 2% ¢ 65%0l0t SECINE HFNAABYS SE I|ExFate)
92%, 12708 90%. 187H® 85%, 2470 §7}m S g 2
© 2 = 155% X n (n=1,2345)F= =/ CH 9'}_;“/;":; 100%
< = E5E 1% 2B BUTR| 2|22 |F212{2] 88
2|xi=
=2 > I AT | EHAEYURRE 2 =712 2 AMK] = +7k2{°] &5
(THel: BTkl
3. A|lLj2| o] o3t &olHF 117
(THe: BTkl
4. Z|HEHZY (VaR : 99%, 10¥) 186

BNK2HH2-&



=L

: BNKG 22| Xt EX]|

A

=9 of

[=]

HAZS

ol .
=2 .

HKSE-13 (ELS-IHAd

71z Q:

2020-03-30

)

2020-03-31

85%0| TS = BIEF

=
ot

3. AlLtE|2Eo 2|

AL
EUHT

bt

4. Z|CiEH %)

=ZH (VaR : 99%, 10

BNK2HH2-&

S 7IER0 e BT =>j'LL4-!B;6;$:._’5°I =% A=

Z{efch & e sd == (1) o = (2) TEX|M(1-2)
M = ELS 0 0 0 %o
A =4 ELS 1,119 1,119 x|
A 1,119 1,119
2. IHYAE A2Hol HE 9| 2o7Z
Z7| 4l FolnE 27| 43A| Foln
SR EMHT) EXSAEHT)
=
Q
10.00% 307HE =
4 = 12.00%
: 8.00% 247§
: o
% 6.00% 1874
. &
: : % F|Z=RpAE
: 4.00% 4.00% 1274% =l
G o
© 200% 2.00% 6742 65
= & -35.00%
80% 85% 88% 90% 95% 100%  7I=XpE
Z SU/IE/IARBE L0 BE J|=XAMS FF B5 o HL X EJIZATACUO| D= 7| KIAFO
E|Z=7|E7HHS 67 HE 5%, 127HS 90%, 1870 S 85% 2474 * %fﬁ'ﬁ""— HAT/HRETEA 2E =M
85%. 3070 = 80% O| &2 3% = 200% X n (n=1,2345)+F % E|[] AZ A =
X2 = = e e
> 1% STISVIAJFATA 1A E7|MTO| SX| FI IAXTISAJPURLE 12 IWISTRABYLIN A=71E7HA2
2= 88%60|0tS = BIEITE 7|=XpA0| 21 @-.-:011 4009 £=3=0| %21 X|=Z
= > 2R =77 |-§7ra§=§°'“rx| 14t zxr MTIO| DX P31 F=7|EVIEFTLESE 27 SIVIETIEEH UM F=7|E7HE2)



