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A kx| ME 1,373 1,441 -69 Hul
A F7bx| 5= ME 1,441 0 1,441 S
A /754 ME 92 184 -92 Hul
| 7153 b= 322 0 322 EhLY|
A kx| 4 3 686 -683 Hul
| IR =4 1 343 -342 EHLY|
A 1,764 343 1,421

2. THEEE 7120 oE 7] &Y=

I
L0

Kospi200 A= Ol

/

Covered Call T 2F =2l

/

Call 248 0=

2] O8RS S=X1XIC] O|sHE =7 215104 Kospi200X|$+2 J|=XIAIS 2 5= ME =2}
ESMIE=EE S$23 FHHEE JEi2 315101 EAISE ZigiL|CL

O] E=XIAIEN2 Kospi200X |8 F=E5l= QIYHIATIE R Kospi200 MEE FE2 EXISHLE
Kospi200 0|2]|2] ES0I= SXIE = U7 | W20 = E=2| SelE2 2|2 Ol Aol
== ASL|cEH

3. AlLiE| 2o ot 2o E 116

4. XA FH (VaR : 99%, 10 124

BNKXH & 2 8



7|1EY :

2019-07-04

2019-07-05

L) =EX|H(1-2)
A kx| ME 82 0 82 Hul
| IR b= 110 0 110 L
A 110 0 110
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