)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

195

195

O
]

/I5#

195

195

4

Hejoyl ot

Hio
<0

b

2. I}%

15
10

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

-10

-15 4

-20

~
ofl
pr

16

3. AlLtE| 2o

~
ofl
pr

249

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

HLIUBSAHAHR- &

3



= 2 2
& &l &l
< r r
b = = &)
o =) = ® oF Py oF
[=] = = prid - prid
X ko [ &0 3 IRl
< < 32
I|18|8& 3
~le| e n
el
2|3 S
M o )] o
~lo| e _
o (oY) \
®
3
o
o o o
o
q
ofu | ok
| = |
K1
s
ol 2
| 4
— ' o
D ]
20 AN gl m.ﬂ
=l Ko | Klo [5)
= RN s A
el ok | oF = ol
S 2 ol
7] « w
0y 31
Hio of
<0 o
FIRI|IT
= | Ok | o 20 8 8 8 8 2 L) 8 8 8 a8 2 )
=: 10: o =] n 3 n o =] n =] 0 —_—
m- o o - - - 1.., o o~ =<
| A %)

2,400

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

HLIUBSAHAHR- &

o



)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

2,028

2,028

O
]

F7hxI%

2,028

2,028

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

162

3. AlLtE| 2o

~
ofl
pr

1,211

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

HLIUBSAHAHR- &

3



)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

4,377

4,377

O
]

F7hxI%

4,377

4,377

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

350

3. AlLtE| 2o

~
ofl
pr

1,489

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

HLIUBSAHAHR- &

3



)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

-2,242

2,242

O
]

F7hxI%

-2,242

2,242

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

179

3. AlLtE| 2o

~
ofl
pr

310

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

HLIUBSAHAHR- &

3



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

[

2021-02-16

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

rx
Mo

M7 FIXR| 0 1,922 -1,922 L
FA FIHx|

A 27,542 0 27,542

rx
THo

27,542 0 27,542 2|

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 2,201

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

SHIUBSAHAR 2



