wn
<
-
-
:
)
I
)
N

H2fcy 4t

KO

145

145

O
]

F7hxI%

2|

N

F7HR|%

|

KO

F7hxI%

146

146

4

Hejoyl ot

Hio
<0

b

2. op%

10 +

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

-10 +

-15

~
ofl
pr

12

3. A|lL}E2| 280

~
ofl
et

285

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

HLIUBSAHAHR-

3



wn
<
-
-
:
)
I
)
N

H2fcy 4t

KO

-22,255

22,255

O
]

F7hxI%

-22,255

22,255

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

1,500

1,000

500

-500

-1,000

-1,500

-2,000

~
ofl
pr

1,764

3. AlLtE| 2o

~
ofl
pr

1,933

4. Z|cj&= M2 (VaR : 99%, 10)

HLIUBSAHAHR- &

3



wn
<
-
-
:
)
I
)
N

H2fcy 4t

KO

1,177

1,177

O
]

F7hxI%

1,177

1,177

4

Hejoyl ot

Hio
<0

b

2. I}%

100 +

50 7

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-50

-100

-150

~
ofl
pr

94

3. AlLtE| 2o

~
ofl
pr

1,042

4. Z|cj&= M2 (VaR : 99%, 10)

HLIUBSAHAHR- &

3



wn
<
-
-
:
)
I
)
N

H2fcy 4t

KO

-235

235

o
z

X

TR

|

KO

4,080

4,080

O
]

F7hxI%

4,080

4,080

4

Hejoyl ot

Hio
<0

b

2. I}%

300

200

100 +

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-100

-200

-300

-400

~
ofl
pr

326

3. AlLtE| 2o

~
ofl
pr

1,572

4. Z|cj&= M2 (VaR : 99%, 10)

HLIUBSAHAHR- &

3



wn
<
-
-
:
)
I
)
N

H2fcy 4t

KO

-1,334

1,334

O
]

F7hxI%

-1,334

1,334

4

Hejoyl ot

Hio
<0

b

2. I}%

100 +

50 7

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-50

-100

-150

~
ofl
pr

107

3. AlLtE| 2o

~
ofl
pr

176

4. Z|cj&= M2 (VaR : 99%, 10)

HLIUBSAHAHR- &

3



W o )1 5H) 3 2| K| QUM A [F AL T}

2020-11-05

7{2Hcy & O =(1) 0= (2) =X X[ M(1-2)
M7 FIXR| HE 0 2,118 -2,118 Ly
FA FIHx| ME 57,509 0 57,509 i
A 57,509 0 57,509
2. THAME 72fof W2 27| ==X
.. 6,000
o4
E
4,000
2,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000
-4,000
-6,000
(9] 2 gra))
3. AlLt2| 280 2ot &HE 4,600
(591 o))
4. A=A 2Y (VaR : 99%, 10¥) 12,367

SHIUBSAHAR 2



