et & oi==(1) 0i = (2) EX|¥(1-2)

M T ME 968 968 0 i
A FIx ME 8,438 ()} 8,438 il
M /7153 ME 88 307 -219 i
A R715A ME 0 307 -307 il
M FIHR| % 4 20 6,778 -6,758 U
A FIHX| 3= M4 (] 830 -830 il
A 8,438 1,137 7,301

2. ot AE 7o mE I Eofp=

<l
2]

A

s

Kospi200 £1= Olf==

Covered Call T 2F =<l

— — > 7t

Call &8 O =

2| Ol =X1XI2| O|GHE =7 215104 Kospi200X|=E JF|=XIAIS =2 5= ME =2}
SSM =E #§23 FHEE FelsS Sh=31510d EAISE ZiglL|CL

0| =XIAENS Kospi200X |58 FE5t= QUYATIEE Kospi200 MEE FE2 E£XI51LL
Kospi200 0|2|2] SF 0= SAIE = 7| W20 = ==2| $UES 2] Jeid &0
% UASLICL

3. AlLt2[ 2o ofst £HE 696

4. Z|jE=HZH (VaR : 99%, 10Y) 780



