0f==(1) 0j £(2) =ZX|H(1-2)

M FIX| ME 968 6,457 -5,488 Zu
A4 FIX| 5 dE 14,205 0 14,205 EFLY
3 w7153 ME 0 484 -484 g
A4 771534 ME 17,093 324 16,769 L
A 31,297 324 30,973
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}

=M i=E 23 FHEE T2 S=31510d EAISF ZHelL|cL
0| =ExjAIErS Kosp.zooxlTi F==35t= QUIYIATIEE Kospi200 MEE =2 XS,

Kospi200 0|2]2] S=0ll= Fxtet 4= 27| S0l = H=o| $olE= ?io] Jalnt Ao|&
%= aLick

3. A|lLI2| 2tH0f o3t &=QH T 1,144

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 6,628

BNKXH &t 2 2



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

7|1&E

[]]

2026-06-12

Hefich 4 o ==(1) HE(2) =ZX|4(1-2)
M FIx|% ME 2,905 0 2,905 Fu
A FIHX| H= 76,382 (] 76,382 L
A 76,382 0 76,382

2. TP EEF AHeljof| w2

r3
N
rk

o
-
P

\
L4
4
L

KOSPI200 4= ofj4

o+ KOSPIZOOX| =2

anjn

KC

—

3. AlLt2| ol of st £HE
4. Z|HEH Y (VaR : 99%,

109)

BNKXH &t 2 2

15,348



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

qt FIHX| ME 0 6,457 -6,457 L
A FIHX| H= 20,338 (] 20,338 L
M f715d ME 0 (] 0 Fu
A w7153 HE 12,363 (] 12,363 L
A 32,701 0 32,701

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

A e
e KOSPI200 A1 S O

¢ 2ZE EXXAt2] oS E 571
CHE315H0] mA|BE Zd 1L CF

O] EXILIEF2 KOSPI200X| =2 F=FSI=
KOSPI200 O|2|e| =29 EXIE 5= U7|

|50 KOSPI200X|=Z& Z|XX2rto 2 3}

=au =
(SH9: Harel)
3. AlLI2| o ol T 1,638
(SHS: wgkel)
4. Z|tHEHFH (VaR : 99%, 108) 7,776

BNKXH &t 2 2



