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

at FIHX| ME 6,082 4,211 1,872 L
A FIHX| H= 11,697 (] 11,697 L
M 77153 dE 12 0 12 EHLy
A Rt53H HE 11,503 370 11,133 Ly
A 23,200 370 22,830

2. THHARE AHajofl w2 9t7] 2ol x

<l

A

1

=1}
Kospi200 A= Olf==
Covered Call T 2F =2
— — > =7t
Call 24 o=
?l 8= SFA1A2] 0I5HE 57| 215104 Kospi200X|+2 7| =Xj22 2 3= MF 152}

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. ALtE| 20 2Bt £HT 939

4. X|C&=4HZH (VaR : 99%, 10Y) 4,129

BNKXH &t 2 2



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

&Y. 2026-04-20

Hefich 4 o ==(1) HE(2) =ZX|H4(1-2)
at FIHX| ME 702 (] 702 L
A FIHX| H= 49,267 (] 49,267 L
A 49,267 0 49,267

2. TP EEF AHeljof| w2

2
N
rk
i)
-
P

S
L4
+
2

KOSPI200 4= ofj4

3. AlLt2| 0] o5t &=QHE 3,957

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 8,470

BNKXH &t 2 2



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

at FIHX| ME 702 468 234 L
A FIHX| H= 6,316 (] 6,316 L
ot 77153 ME 0 0 0 L
A Rt53H HE 7,074 0 7,074 Ly
A 13,391 (] 13,391

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| 3 50j|l= FXtg 5= U7|

|S5H0] KOSPI200X| =8 Z| =Xt 2 3}

S
(THSl: WHaER)
3. A|lLI2| 2tH0f o3t &=QH T 507
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 3,004

BNKXH &t 2 2



