0f==(1) 0 = (2) =ZX|H(1-2)

3 FIX| 5 ME 0 247 -247 Pn |
A4 FIX| 5 ME 19,995 0 19,995 Ly
3 w7153 ME 240 1,950 -1,710 ZhLy
A4 771534 ME 10,746 0 10,746 EFLY
A 30,741 0 30,741
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Kospi200 A= Olf==
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Call 24 0=

2] J8l= SF=A1A2] o0IsHE =71 21510 Kospi200X|+=B Z|=XM2 2 5= M= 2}

=M =E #8835 FHEE TeiE ©=315101 EAISE ZHelL|Ch

0| =ExjAIErS Kosp.zooxlTi F=ESI= QIYIATIE 2 Kospi200 MEE =2 SXI51L,
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= ASLICch

3. AlLI2| o ol T 1,603
(SH9: Horel)
4. Z|tHEHFH (VaR : 99%, 108) 9,163
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Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
M FIx|% ME 346 0 346 Fu
A FIHX| H= 41,026 (] 41,026 L
A 41,026 0 41,026
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KOSPI200 4= ofj4

3. AlLI2| o ol T 3,290
(SH9: Horel)
4. Z|tHEHFH (VaR : 99%, 108) 10,818
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e & oi=(1) 0 &=(2)

3 FIHX| ME 0 2,715 -2,715 ZhLy
A4 FIX| 5 ME 4,443 0 4,443 Zhy
BHA| 4,443 0 4,443

2. TP Y E 7{eljof o2 27| 2=

'y A
= KOSPI200 M S mj4

? 282 £XAte] ol E 57| /IS
Ch=3t5H0] mA B Zd Lk
O] EXILIEF2 KOSPI200KX |2 =&

st olg
KOSPI200 O]9/ Z20|= SXI& 4 7| (IS0 & BMEo| 28 20| A2} Ao = U
S
(SHS1: wabel)
3. A|lLI2| 2tH0f o3t &=QH T 356
(SH9l: Wargl)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,172
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