0f==(1) ()

3 FIX| 5 ME 0 487 -487 S|
A4 FIX| 5 dE 2,241 0 2,241 EFLY
3 w7153 ME 74 9 64 g
A4 771534 ME 854 26 828 L
A 3,095 26 3,069
2. IPHAE AHlofl e 7| &olfx
A =<
Kospi200 A= Olj==
Covered Call T 2F =2
> =7t
Call S8 =
sn Ogle =X1XI2] OIsHE =7 215104 Kospi200X|$2 J|=XIAIS =2 5= ME D=2}

=M =8 S#$2e FHEZE TS S350 EAIS ZAfiu|ch

0| EXIAMERZ Kospi200X |8 F5sh= QUHIAEER Kospi200 MEE FTE SXISiLL
Kospi200 O|2i2] S=0= X1 = U7 | H20| & =2 =282 #2] O ol
= ASLICL

3. ALtE| 20 2Bt £HT 180

4. |t EHFZY (VaR : 99%, 10Y) 338



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

IEY . 2025-06-11

Hefich 4 o ==(1) HE(2)
M FIx|% ME 7,815 8,907 -1,091 Fu
A FIHX| H= 26,213 19 26,194 L
A 26,213 19 26,194

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

KOSPI200 4= ofj4

3. AlLt2| 0] o5t &=QHE 2,100

—

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 2,766

BNKXH &t 2 2



o ==(1) o= (2)

M FIx|% ME 0 (] 0 Fu
A FIHX| H= 974 (] 974 L
M 77153 ME 60 57 3 L
A w7153 HE 917 104 813 L
A 1,891 104 1,787

2. THEME AHofof e TI| 2=

» 2
o KOSPI200 45 o=

? 23S §XXte| ojsiE 57| #
CHE31510] A3 Zd L}

O] =X}AIEF2 KOSPI200K| =2 F=&Sl=
KOSPI200 0| 2|2] E20||= EX}& 5= U7

|50 KOSPI200X| =2 7| XX[Ato 2 B}

&Lk
(GEEE)

3. AlLtE| o) o5 £ E -
(EH9l: watgl)

4, &M 3H (VaR : 99%, 10Y) o1

BNKXH &t 2 2



