<
i
-
c
:
)
(s
o
o

H2fcy 4t

KO

160

160

O
]

F7hxI%

160

160

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

13

3. AlLtE| 2o

~
ofl
pr

262

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

HLIUBSAHAHR- &

3



<
i
-
c
:
)
(s
o
o

H2fcy 4t

KO

-20,610

20,610

O
]

F7hxI%

-20,610

20,610

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

1,638

3. AlLtE| 2o

~
ofl
pr

1,721

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

HLIUBSAHAHR- &

3



<
i
-
c
:
)
(s
o
o

H2fcy 4t

KO

1,394

1,394

O
]

F7hxI%

1,394

1,394

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

112

3. AlLtE| 2o

~
ofl
pr

1,178

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

HLIUBSAHAHR- &

3



<
i
-
c
:
)
(s
o
o

H2fcy 4t

KO

-610

610

O
=

TR

|

KO

3,136

3,136

O
]

F7hxI%

3,136

3,136

4

Hejoyl ot

Hio
<0

b

2. I}%

200

100 +

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-100

-200

-300

~
ofl
prd

251

3. AlLtE| 2o

~
ofl
prd

1,391

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

HLIUBSAHAHR- &

3



<
i
-
c
:
)
(s
o
o

H2fcy 4t

KO

-2,178

2,178

O
]

F7hxI%

-2,178

2,178

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

174

3. AlLtE| 2o

~
ofl
pr

289

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

HLIUBSAHAHR- &

3



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

2020-11-24

Hefch & ol <=(1) = (2) TEX|H(1-2)

rx
Mo

M7 FIXR| 0 0 0 L
FA FIHx|

A 26,483 0 26,483

rx
THo

26,483 0 26,483 i

2. THUNE Ao 2 9| golax
2,500

2,000

1,500

1,000

500

-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%

-500

-1,000

-1,500

-2,000

-2,500

3. AlLt2| 0] ofst &=HF 2,119

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

SHIUBSAHAR 2



