-
-
'
o
-
'
(=}
o
(=3
N

H2fcy 4t

KO

170

170

O
]

F7hxI%

170

170

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

243

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

HLIUBSAHAHR- &

3



-
-
'
o
-
'
(=}
o
(=3
N

H2fcy 4t

KO

4,376

4,376

O
=

TR

|

KO

-21,820

21,820

O
]

F7hxI%

-21,820

21,820

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

1,721

3. AlLtE| 2o

~
ofl
pr

1,859

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

HLIUBSAHAHR- &

3



-
-
'
o
-
'
(=}
o
(=3
N

H2fcy 4t

KO

739

739

O
=

TR

|

KO

1,385

1,385

O
]

F7hxI%

1,385

1,385

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

109

3. AlLtE| 2o

~
ofl
pr

1,248

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

HLIUBSAHAHR- &

3



-
-
'
o
-
'
(=}
o
(=3
N

H2fcy 4t

KO

369

2,032

2,401

O
=

TR

|

KO

3,324

3,324

O
]

F7hxI%

3,324

3,324

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

262

3. AlLtE| 2o

~
ofl
prd

1,477

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

HLIUBSAHAHR- &

3



-
-
'
o
-
'
(=}
o
(=3
N

H2fcy 4t

KO

1,847

1,847

O
=

TR

|

KO

-1,847

1,847

O
]

F7hxI%

-1,847

1,847

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

145

3. AlLtE| 2o

~
ofl
pr

243

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

HLIUBSAHAHR- &

3



HET . opp1.58) 2| B 2| X| Q1 =l A [ 3= AT}

[

2020-12-11

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

rx
Mo

M7 FIXR| 13,667 13,667 0 L
FA FIHx|

A 23,640 0 23,640

rx
THo

23,640 0 23,640 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 1,861

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

SHIUBSAHAR 2



