2024-12-19

HafcH & oi=(1) o = (2) ZX|4(1-2)
M FIR|F HE (] 82 -82 S|
A FIHR| dE 1,154 0 1,154 L
M3 7153 HE 0 0 0 S|
A 7153 ME 602 0 602 Euj
A 1,756 0 1,756

2. PAYE Hejo mE T 2ofix

4 =

Kospi200 A1= Ol==

ol

Covered Call T=F ol

Ik

- — > 7t

Call 8 0=

2| Ol S=X1AI2] OIGHE =7]| 215101 Kospi200X|£=2 F|=XIAIS 2 5= Mz =2}
==M =E #2323 FHHER Tei2 S350 EAISE il

O] E=XIAIELS Kospi200X| =8 F=ES= UHIATEIER Kospi200 MEE FE2 SXIS5HLE
Kospi200 O|2|2] SSo= X = 7| M0 S == S2UES 22| Jjiat 2ol
% USLICEL

3. AlLfE| 2 EHof o3t 2 E b



7|1EY . 2024-12-18 : 2024-12-19

HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 280 0 280 S|
A TR ME 22,883 0 22,883 L
A 22,883 0 22,883

2. PAYE Hejo wE | 2ofx

5
[ o
+
L

KOSPI200 HE Ol

2y 2 =
S TET S

P

3. AlLt2| 0] ofst &=HF 1,830

4. H|TAE A I (VaR : 99%, 102) ==

BNKXI M 28



2024-12-19

HafcH & oi=(1) o = (2) ZX|4(1-2)
A IR ME 0 0 (] B
A TR ME 82 0 82 L
M3 7153 HE 0 0 0 S|
A 7153 ME 1,092 0 1,092 Euj
A 1,175 0 1,175

2. THIAE Aol 2 27| 297 E

4 =9

KOSPI200 M S O

2 A8 £XXte| ojsiE =7 ¢ =
Cha=31510] EA|SE Zd Lt

O] &XtLIEF2 KOSPI200X| =8 FJSt= QEAHE 2 KOSPI200 =22 T2 SFXAISHLE
KOSPI200 O|2|2] B F0|x= &A1& = 7| 20| 5 HES =& flel g oz = U

SLch
(EF9): wghel)

3. AlLI2| 0] 2T £2HF 42
(EF9): wghel)

4. A& M 3Y (VaR : 99%, 10Y) 135

BNKXI M 28



