0f==(1) 0j £(2) =ZX|H(1-2)

M FIX| ME 0 3,897 -3,897 Zu
A4 FIX| 5 ME 27,276 0 27,276 Ly
M /7153 ME 0 0 0 Zu
A4 771534 ME 21,093 315 20,778 L
A 48,369 315 48,054
2. IPHAE AHlofl e 7| &olfx
A =<
Kospi200 A= Olf==
Covered Call T 2F =2
< —~, > =7t
Call 24 0=
2] J8l= SF=A1A2] o0IsHE =71 21510 Kospi200X|+=B Z|=XM2 2 5= M= 2}

SN UEE $23 FHHES Mefs S350 FAIS ZiplLick

O] E=XAIES Kosp|2001|1—§ F=ESt= QIYIATIE R Kospi200 MEE =2 EXISHLL
Kospi200 0|2]2] ES=0l= =X = 7| H20| = ==2| =2lE= 2(2] Jelat 2ol
== USLICL

3. AlLI2| o ol T 2,189
(SH9: Horel)
4. Z|tHEHFH (VaR : 99%, 108) 9,120

BNKXH &t 2 2



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

IEY . 2026-05-27

Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
M FIHX| ME 779 0 779 Z2u
A FIHX| H= 75,983 (] 75,983 L
A 75,983 (] 75,983

2. TP EEF AHeljof| w2

r3
N
rk
10
-
P

S
L4
+
2

KOSPI200 4= ofj4

3. AlLt2| 0] o5t &=QHE 6,097

(EFS1: warel)

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 14,058

BNKXH &t 2 2



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

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 20,132 0 20,132 Ly
M /7153 ME 0 0 0 Zu
A4 771534 ME 12,258 0 12,258 EFLY
A 32,391 0 32,391
2. IPHAE AHlofl e 7| &olfx
'y A
=N KOSPI200 A2 o4
»> =7}
2 222 EXXte] oI E 57| S0 KOSPI200X |8 7|=Xte 2 o= M2 o5 O3

o
°
CHE31S0] EA|SH Zd L T}

O] EX}AIEFS KOSPI200X| =2 F=F5l=
KOSPI200 O| 2|2 ZE20|= EXI& 5= U7|

=au =

(SH9: Harel)
3. AlLI2| o ol T 1,615

(SHS: wgkel)
4. Z|tHEHFH (VaR : 99%, 108) 7,349

BNKXH &t 2 2



