oi==(1) 0= (2) X ¥(1-2)

M FIX| HE 2,026 3,009 -982 B
| FIHX]| 5= HE 10,377 0 10,377 2
M FIHR| 5 =4 2 1,351 -1,349 2u
=4 FIHX| =4 0 (] (] L
M /7154 ME 0 0 0 B
A /7153 ME 25 (] 25 L
A 10,402 (] 10,402

2. THEYE Hefof| oE 2] &7 =x

ol

F Y

P

=]
Kospizoo ME Ofj==
Covered Call H2f =2
— - = =
Call 4 O
Pt

[ & Osl= S=XxEE] 0lciE =7 2151 Kospi200X |8 7|=X e 2 st M= 02}
EaM e 25 FHEE FetE T=EH EAIS ZigL|CL
0] EXAEE Kospi200 K| =8 F=E6l= IYAEBHER Kospi200 MEE T2 FXlslLl,
Kospi200 0|2]2] E50= S=A1g 5+ U7 24 = =] UEE 22| Jgid 2o
'kf'h lsLict

, SO

3. AlLt2| 2ol ot 2T 828

4. =y

>

A F% (VaR : 99%, 10%) 1,215

BNK X} & 2 S



: BNKK200X]| <=2t 2{| B 2| X| 5 H (Al -

— -

7IEY: 2020-04-09

o =(1) o &=(2)
b FIX| ik 246 (] 246 2u
=4 FIHX| ME 3,500 (] 3,500 L
A 3,500 0 3,500

2. THINE Ao mE 97| 27z

KOSPIZ00 445 off

\ 4

7t

3. AlL2| 2o olst 2ols 279

4. Z|j&AZH (VaR : 99%, 10Y)

BNK X} &

M0
00



BNKE{ = 2| Xt EX| = HH| S HSEN-12 (ELS-TH4 )

7IEY: 2020-04-09 SAY: 2020-04-10

o =(1) X|44(1-2)
A F=4 ELS 0 0 0 el
=4 F4 ELS 9,948 9,948 Q|
A 9,948 9,948

2. TPHME Ao w2 27| Efx
Z7| HBA| FUT7E Q7| HEA| AT
MEses 1 Hzseos T
HE7I=71H 4
DS J|EKpAD
9.00% 30702 = e
o o B HET] 10.80%
: 65% Ol afel B2
7.20% 24712
5.40% 18708 B
= 7| =Xt
o P =B Z2FY0] of
° 3.60% 1270 S 7| 2 &f AFO| 3t 24
: T Fo17h HE7|F 20l
: 1.80%: 1.80%  67H& 6% 0] kol He
. ‘ %EIL_C_/‘*E' EEEEmssssEmEEEEmEsEEE ,35009/3
: : : 71711
80% 82% 85%  88% 90% 100%  7IZEARL
Zb =77 | =2 HAREUY nE | E=XAAQ F27F m = -
= L = e = =
x| % 7| = 7HA 0| EJHEQJDQ%% 1270 & 90%, 18702 85%, 2474 & - %Z?E,Eﬂ;—'ﬁq?E RS i, S
7H < g 0|20 HO = g = R Lo e s
xﬂf} 80% 0l&el % = 1.80% X n (n=1,2,34,5)+F « A0 Y2 2AE. 100%
A
> 1A STVIEHEELIR| 15 27| dE0| X E|ET|EIHBEHUZEH A F VSV HEZ2E W EE7|ET e gan|Re = st
= T = == ¥ 2]
7|ERRMO| G A = B 2pme 0l Xt
> 28 BTZETIHEAZE LN 1AL 25 7SS0 EX] B0 XV |IEVHEEUERE oA STV |EVIEEE YT EET|EVHC| esddiie®
SIS 7 |RAAO| S B2 = S 3ar T2 X2
(THl: k)
3. ALE| 2o ol £HE a7t
(THl: Wi akR)
4. F|Cf&=4 2N (vaR : 99%, 10Y) 249

BNK X} &+ 2

00



CH . BNKEHE2| A EX|+HAH S AHSEN-23 (ELS-I}H Y

Y : 2020-04-09

|

e
[T

5)

Z2fc & 0= (2)
e Fy ELS 0 0 22l
= ] ELS 2,618 el
A 2,618
2. IMMME Hjofl e 7| &oix
Z=7| MEA| 2olpx 2H7| A ol
ExsoizyE= | EXEEEHIT)
EER
7.50% 3070 B e e
» 65% 0|42l = i
6.00% 24712
% - 450% 1874
: e 1 BG 7IE=RE
: EFETIHFBEUY o=
3.00% 3.00% 1274 S EA MO ZE
= X E27} H=7|EAHS
1.50% 1.50% 6702 g5 0|2l A -
= e N o EECCEEEEEEETT TP PET PR -35.005%
5_%74 1
T 20% 25%  90% 10088 7I==XRM
. 4 E{7NFE M 2E =AML EAF BE

FHEE
|

67

7
x| =7 |E=7pe

==
g = 2

(=]
=

= 00%, 1270= 85% 18702 85%, 2470=
85%, I07HE 80% O|a2 3% = 1.50% X n (n=1,2345=%

0 300% 2

% E5%0IgF SOl E HSTHATTUL

=713 BLEY

¥ EO g8 100%

| =21 x|

> A STIECEETEOMR 1A OIS0 BN 20 NE7EVISEHLESN 18 SUTIETHEH AT H=TIETEe
BS%0PE0 = BHRIT 7| EARAD| Qe FF =

= 27 SIEFREEEVA 1R, 2R E1EE0| DA gl F=C|SEEEEEFY 5 SIS EEEE 2= IEEE

TIRO|SEC = BT 7| ZAR0| S B9 = T 300% $50| <21 A2

(hg: argl)
3. AlLt2| 2Ho|| ofst £oHE 127

(h9): are)
4. 2|2 M 2W (VaR : 99%, 10%) 61

BNK X} &+ 2

00



=9 : BNKE 22| X X| A A S HSEN-35 (ELS-THE H)

7IEY: 2020-04-09

Hefi & OH==(1) 0= (2)
A T4 ELS 0 0 0 X9
=4 FA ELS 2,320 2,320 Q|
A 2,320 2,320

2. HEYE Hefiof oE 2| &7

Z7| A S0l

P

P

MEsoE 1
7.75% 3070E
b4
6.20% 2470Y
: -
p : 465% 1871%
;3ﬂ i P 3710% 3.10% 1270d
' ._'°
: 1.55%: 1.55%  670H
——
75% 85% BB%  90% 92% 100% 2| X}

BH7| AEA| 4ol PE

'y

n

EET

[H

9.30%

Z| =X

% BUEAYHYUN D= J|EAMO B 25

EZEZZ|=21H2 70 E 92%, 12708 0%, 1874 85%, 2470

¢ 65%0|0 SIZOR s HEJFHHIEEL ZE TIERG

7peF DL E=
85%, 30748 75% 0|49l AT = 1.55% X n (1=12345)%F ML sk
EEEL FHoh I 100%
ATR] 12} 267 | AI0] SIX] SR 2T I E YR E| 15 BT IE7 I ZHRAAIA 215771240 snnlpio & it
4 31080 2| Xl
FIMEI0] E)X| BT 220 |EIHBHUSSE 28} S70IEI I HAHUNA] H27E7)20] geenjoios

TEDEE

3. MUE| 0| ojgt 2T

4. =y

>

HZY (VaR : 99%, 10%)

BNK X} &+ 2

00



BNK X} &+ 2

2 SUEAEZEN e 7|=ANA T ZF
E|z=7[E714 2 870 95%, 1270 90%, 1870 85%, 24708

85%, 30YHE 80% O|&4% A% = 200% X n (n=1,23457F

g =

A
B =

Z2fc & o =(1) o &=(2)
b F4 ELS 0 0 0 ZH9|
A T4 ELS 1,119 1,119 zto|
A 1,119 1,119
2. IMINE 72)o e 9| 29 7Z
Z7| 4FA o E 27| MEA oz
ExousHT | SRR EM T
.
? X S I=ATE] _Q/-.a'
i 10.00% 3070 S me=o|=or=o .
65% OBl 85 g
8.00% 24742 :
- H
% 6.00% 18702
: =
: S L 65% F|E=RpAE
IETEEIL e
£ 0% 4.00% 12712 = 7 ﬁIH_EFDI o
: . EF|7} H=I|E7H
200% 2.00% 7 E EsRO Y F5F
- - = I - Ti i LL L L LT T LLTETTTIPres -35.00%
FIE7] -1
&0% B5% 83% S0%  95% 1008 FIEXRRE

s E5O|BE BHEICiRE HBIIHBWYC BE F|EXLC

=% SIS ISEEEENA A A HE0] I8 B4 EEF|SVEEEERSH 1R FHIEEEEETH EECIES S

2R
=2

8890|PIO = BT 7| EAH0| Sl B2 = 1 400% $20| 22 X2
> 27 ST IECIETE LN 1R, off EVINEO| DR g3 H=U|EOlEEEYES

B%M|BES = Bl=iE: 7| =ARM0| S BT = T 400% 452 501 X

3. MUE| 0| ojgt 2T

4. =y

>

Al
2=

(VaR : 99%, 10Y)

00

H Fm SIS EEEETH =TSR



: BNKE{ 22| X EX| 4

HAS

ol .
= .

HKSE-23 (ELS-I}H

2020-04-09

'6'1)

[=]

Z2fc & o =(1) o &=(2)
b FH ELS 0 0 ZH9|
FAH F=4 ELS 1,517 el
BHA| 1,517
2. IMEME Hejofl e 7| &oix
Z7| MEtA| $ARE ol el
HEsuE 1 HE=2E
HEIEIHBIHLY
BE F|EARLE] EITL
? —
- 15.25% 3074 o= m=7=7E p—
65% 0|47 HE -
12.20% 24702 :
9.15% 18712
L F32% 55% 7| =Xk
% HE|EREY SN
6.10% 12702 0= s o |mRAojatE
: EI} H=ED|EF A
-—D 3.05% 67 6% O) ¢l FH=2
[-u— e Y o LLCLI LT LETTYT TP P I PP PPN -35.00%5
7187 -1
80% 85% 88% 90% 95% 10098 7=

BN EIIEBELY D= J|EAME =77 BE
| Z7| E74240] 674 S 95%, 127HE 00%, 187HE 85% 247HE
= 3.05% X n (N=12345)5%

# 5200 SR8 = EEIrH AT
=I1o DL E Y
¥ =0 EgtEE100%

22 BE F|Z=ALe

855, 307HE 80% O|MT B
=

= =
=

» 1K X257 2RI PETER| PIEERRAS] EFF E 0= ol ST SRS EE O] wm HoBN 1A FEETPEFEZ 12T
F|ERARL) 2 ET}E O FILHS EE=7ESTHAR | CHE| aac0[IHe 2 SlEkst F]2ERph0] S HO o of 7a0e; S0l X2

> 2R XIS |STEIIRIN JIEA0) T} B Of= Siet AEIIEARIA ) SINOI SR=A, 2K AT IR
TR 2 EPLE = BiLEE ::| TRAR R CHE| 8530[RHe 2 siarsh 7 [==Ap 0] Sis =G1 R

3. AlLI2| @ o o|8t 2o E

4. =[Cy

>

A2 (VaR : 99%, 10Y)

BNK X} &+ 2

00



: BNKE| SE| X EX|+=AHAS

Y : 2020-04-09

HKSE-33 (ELS-I}

)

SAY:

2020-04-10

2 ch & o ==(1) HE(2) TEX|M(1-2)
b F4 ELS 3,834 (] 3,834 x|
A T4 ELS 3,834 3,834 el
A 3,834 3,834
2. TPHME Ao 2 27| Efx
XS ZT|AbEE A -0l Rz BIXtEAlSE A S0l QE7| Absk A| S0l
HE=2g o HEsUg PEELT B
7 2
21.25% 307 =
L e 5 25.50%
- 17.00% 24712
@ 12.75% 18712 o O 10.20% 127
. FlETA
28.50% 12712
& 4.25% 672 —) 5.10% 67HE
35.00
B80% B5% 0% a5% 100% FlE=RHE BO% BES:  88% 90% 95% |100% Fl=RHY
REZ 7| Abm A = Zf AAEEV|AEECIRE 2E |EALE EFFE 2R E=I|EFEL 671 E 95%, 1270 F 90%, 18708 85%, 24712 85%
= = 3070 80% O[T HT = 4.25% X n (n=12345F X|ZF = HM
1R RAEEES|HEEETIRY| FIEALME| EFF F M SHUEEE E=C =AM OfH| 9530 T FR2M, 18 RMEET | HEREY IR
a|XpC At A F|ZERLARS) ZHEDLE O BlLEE 27| =T AT |3 CRH| gage 0P S sjShst To| St He - ¢ 10209 54 XZ
T = 25 RHEETFUEHEFREY FIEARNZ] 7 E M SHEEE E|=ET|=EAREIRE O] QO%UI"._PC‘I TREXM 28 FMEIT7 | HZHETFRTE]
7| =R 2 EPLE O BiLEE Z=ED | =AM CRH| 85% 0|7 2 = sjSist Ho| gle A = ¢ 1020% =2 X Z
DEZ|ArE Af # 65%0|M SIS EEIEIFIFAFRE BE F=AMS EAT 2LEHT
# HOj 345 100%

3. AlUtE| o 2f

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

BNK X} &+ 2

00



