0f==(1) 0j £(2) =ZX|H4(1-2)

e FIX| 5 ME 2,082 1,514 568 S|
A4 FIX| 5 dE 6,434 0 6,434 EFLY
3 771534 ME 1,050 966 84 S|
A4 s7153 ME 9,626 565 9,061 Ly
Al 16,060 565 15,495
2. IPHAE AHlofl e 7| &olfx
4 =<
Kospi200 A= Olf==
Covered Call T 2F =<
- — > =7t
Call S8 =
2] J8l= SF=A1A2] o0IsHE =71 21510 Kospi200X|+=B Z|=XM2 2 5= M= 2}

SN UEE $23 FHHES Mefs S350 FAIS ZiplLick

0| =ExjAIErS Kosp.zooxlTi F==35t= QUIYIATIEE Kospi200 MEE =2 XS,
Kospi200 0|2|2] SS0l= A& = 7| M0 = =i=2| SeUE= 2[2] Jslal 2o
== USLICEH

3. AlLt2| o] 2jot 2HE =
(EHl: ware))
4. A|CIEH 2 (VaR : 99%, 10Y) s

BNKXH &t 2 2



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

&Y. 2026-02-05

Hefich 4 o ==(1) HE(2) =ZX|H4(1-2)
at FIHX| ME 757 114 643 L
A FIHX| H= 39,929 76 39,853 L
A 39,929 76 39,853

2. TP EEF AHeljof| w2

r3
N
rk
10
-
P

\
L4
4
L

KOSPI200 4= ofj4

3. AlLt2| 0] o5t &=QHE 3,199

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 4,772

BNKXH &t 2 2



oi2=(1) 0 &=(2) TEX|H(1-2)

at FIHX| ME 1,703 1,514 189 L
A FIHX| H= 6,813 (] 6,813 L
ot 77153 ME 159 159 0 L
A Rt53H HE 8,739 0 8,739 Ly
A 15,551 (] 15,551

2. TP YE Z{eljofl o2 27| 2=

y A
f =9 KOSPI1200 A8 oj%

¢ A8 SXXte olsiE 571 &
Ch=3t5H0] mA|SE Zd Lt

O] EXILIEF2 KOSPI200X| =2 F=FSI=
KOSPI200 O| 2|2 ZS350|= FXtg == U7|

|50 KOSPI200X| =& 7| X=Xrto 2 &}

S
(SHel: Wargl)
3. A|lLI2| 2tH0f o3t &=QH T 674
(SHgl: Wargl)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 2,910

BNKXH &t 2 2



