©o
-
'
-
-
'
(=]
o
(=]
(3]

H2fcy 4t

KO

153

153

O
]

F7hxI%

153

153

4

Hejoyl ot

Hio
<0

b

2. I}%

10 +

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

-10 +

-15

~
ofl
pr

12

3. AlLtE| 2o

~
ofl
pr

251

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

HLIUBSAHAHR- &

3



©o
-
'
-
-
'
(=]
o
(=]
(3]

H2fcy 4t

KO

-20,470

20,470

O
]

F7hxI%

-20,470

20,470

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

1,624

3. AlLtE| 2o

~
ofl
pr

1,744

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

HLIUBSAHAHR- &

3



©o
-
'
-
-
'
(=]
o
(=]
(3]

H2fcy 4t

KO

1,166

1,166

O
]

F7hxI%

1,166

1,166

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

93

3. AlLtE| 2o

~
ofl
pr

1,108

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

HLIUBSAHAHR- &

3



©o
-
'
-
-
'
(=]
o
(=]
(3]

H2fcy 4t

KO

-167

167

O
=

TR

|

KO

2,831

2,831

O
]

F7hxI%

2,831

2,831

4

Hejoyl ot

Hio
<0

b

2. I}%

200

150

100

50

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-50

-100

-150 +

-200

-250

~
ofl
pr

227

3. AlLtE| 2o

~
ofl
pr

1,416

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

HLIUBSAHAHR- &

3



©o
-
'
-
-
'
(=]
o
(=]
(3]

H2fcy 4t

KO

-2,165

2,165

O
]

F7hxI%

-2,165

2,165

4

Hejoyl ot

Hio
<0

b

2. I}%

150 +

100 +

50

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-50

-100

-150

-200

~
ofl
pr

173

3. AlLtE| 2o

~
ofl
pr

287

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

HLIUBSAHAHR- &

3



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

2020-11-16

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = ME 31,222 0 31,222 iy
A 31,222 0 31,222
2. THAME 72fof W2 27| ==X
. 3,000
od
E
2,000
1,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
(EH91: 2 EHel)
3. AlLt2| 280 2ot &HE 2,498
(SH9l: wael)
4. Z|c{&=A 3% (VaR : 99%, 10Y) 7,951

SHIUBSAHAR 2



