0f==(1) 0j £(2) =ZX|H4(1-2)

A FIX| ME 3,493 3,493 (] Zu
A4 FIX| 5 ME 9,780 0 9,780 Ly
3 771534 ME 0 0 (] S|
A4 s7153 ME 11,236 373 10,863 Ly
Al 21,016 373 20,643
2. IPHAE AHlofl e 7| &olfx
4 =<
Kospi200 A= Olf==
Covered Call T 2F =2
< N > =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 O|2|2] ES 0= =X + 7| H20]]| = =g SelE2 2] Osial 2o
== USLICEH

3. ALtE| 20 2Bt £HT 786

4. X

CH&AM3% (VaR : 99%, 10Y) 3,802

BNKXH &t 2 2



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

7|1E

[]]

2026-04-17

Hefich 4 o ==(1) HE(2) =ZX|H4(1-2)
at FIHX| ME 47 466 -419 L
A FIHX| H= 48,340 (] 48,340 L
A 48,340 (] 48,340

2. TP EEF AHeljof| w2

r3
N
rk

o
-
P

\
L4
4
L

KOSPI200 4= ofj4

-t KOSPIZOOX| =&

anjn

KC

—

3. AlLtE| o olft 2 E

4. &M 2% (VaR : 99%, 10Y)

BNKXH &t 2 2



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

M FIx|% ME 1,630 1,630 0 Fu
A FIHX| H= 6,054 (] 6,054 L
ot 77153 ME 0 0 0 L
A Rt53H HE 6,879 0 6,879 Ly
A 12,933 (] 12,933

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

'y A
= KOSPI200 M S mj4

? A8 £XAe] ol E 571 ¢
Ch=3t5H0] mA|SE Zd Lt

O| EXIAIEFS KOSPI200X| =2 FToSI=
KOSPI200 O|2|2] E20j|= EX}& 4= Q7|

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

S
(SHel: Wargl)
3. A|lLI2| 2tH0f o3t &=QH T 487
(SHgl: Wargl)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 2,908

BNKXH &t 2 2



