0f==(1) ()

3 FIX| 5 ME 0 146 -146 S|
A4 FIX| 5 dE 7,454 0 7,454 EFLY
M /7153 ME 0 0 0 Zu
A4 771534 ME 3,832 436 3,396 EFLY
A 11,286 436 10,850
2. IPHAE AHlofl e 7| &olfx
A =<
Kospi200 A= Olj==
Covered Call T 2F =2
> =7t
Call S8 =
sn Ogle =X1XI2] OIsHE =7 215104 Kospi200X|$2 J|=XIAIS =2 5= ME D=2}

=M =8 S#$2e FHEZE TS S350 EAIS ZAfiu|ch

0| EXIAMERZ Kospi200X |8 F5sh= QUHIAEER Kospi200 MEE FTE SXISiLL
Kospi200 O|2i2] S=0= X1 = U7 | H20| & =2 =282 #2] O ol
= ASLICL

3. ALtE| 20 2Bt £HT 397

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,212



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

IEY . 2025-12-23

Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
qt FIHX| ME 0 1,315 -1,315 L
A FIHX| H= 31,629 (] 31,629 L
A 31,629 0 31,629

2. TP Y E 7{eljof o2 27| 2=

KOSPI200 4= ofj4

3. AlLt2| 0] o5t &=QHE 2,531

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 3,391

BNKXH &t 2 2



o ==(1) o= (2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 5,993 0 5,993 Ly
M /7153 ME 0 0 0 Zu
A4 771534 ME 8,118 0 8,118 EFLY
A 14,110 0 14,110
2. IPHAE AHlofl e 7| &olfx
'y A
T KOSPI200 M2 O
> =7}
Q 122 SXIXe| O|FE 57| RASH0 KOSPI200X|H=2 7|XXAto 2 st= M2 0= 022

o
=1
ChE=S15L0f AT Zd L C}

O] EX}AIEFS KOSPI200X| =2 FF5l=
KOSPI200 O|2|2| E=20j|x= EXIE 5= U7

&Lk
(GEEE)
3. AlLtE| o) o5 £ E -
(SH91: W grel)
4, &M 3H (VaR : 99%, 10Y) 2427

BNKXH &t 2 2



