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

M FIX| ME 1,158 0 1,158 Zu
A4 FIX| 5 dE 15,348 0 15,348 EFLY
M /7153 ME 0 0 0 Zu
A4 771534 ME 18,425 290 18,134 EFLY
A 33,773 290 33,483
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. AlLt2| 20 oSt &= E 1,240

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 7,737

BNKXH &t 2 2



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

7|1&E

[]]

2026-07-08

Hefich 4 oi==(1) mH=(2) =ZX|M(1-2)
M FIx|% ME 116 3,765 -3,649 Fu
A FIHX| H= 59,946 58 59,888 L
A 59,946 58 59,888

2. TP EEF AHeljof| w2

r3
N
rk

o
-
P

S
L4
+
2

KOSPI200 4= ofj4

5t KOSPIZOOK| ==

anjn

KC

3. ALt2| o) oJ3t 2oHE
4. Z|CHEH I (VaR : 99%,

109)

BNKXH &t 2 2



oi2=(1) 0 &=(2)

qt FIHX| ME 2,027 2,027 0 L
A FIHX| H= 3,475 (] 3,475 L
M f7154 ME 0 1,038 -1,038 Fu
A w7153 HE 8,793 (] 8,793 L
A 12,268 0 12,268

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

'y A
=N KOSPI200 A2 o4

? A8 £XAe] ol E 571 ¢
Ch=3t5H0] mA|SE Zd Lt

O| EXIAIEFS KOSPI200X| =2 FToSI=
KOSPI200 O|2|2] E20j|= EX}& 4= Q7|

|S5H0] KOSPI200X| =8 Z| =Xt 2 3}

S
(SHel: Wargl)
3. A|lLI2| 2tH0f o3t &=QH T 545
(SHgl: Wargl)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 3,653

BNKXH &t 2 2



