)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

190

190

O
]

F7hxI%

190

190

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

15

3. AlLtE| 2o

~
ofl
pr

243

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

HLIUBSAHAHR- &

3



] od od
< =r =r
o =) = ® oF ™M oF
o = | 5 L Y} o
~ R S N B
(<)} [<)] 32
==
KlIa]| S o
~] o | o n
el
Rlala B
~N)] o] o
o (oY)
®
3
o
o o o
o
o
ofu | ok
| = |
K
ol 2
4 i
— o Ho
A {
2 RERS & mﬂ
vl K | R b
= N L e
Gl K- | K- H jol
S 2 ol
7] « w
Ly 31
Hio of
<0 o
FIRI|IT
= | 2k | @ 20 8 2 3 a8 3 ) 3 2 3 2 2 )
=: 10: o =] n 3 n o =] n =] 0 —_—
m- o o - - - 1.., o o~ =<
| A %)

2,604

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

HLIUBSAHAHR- &

o



)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

1,878

1,878

O
]

F7hxI%

1,878

1,878

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

150

3. AlLtE| 2o

~
ofl
pr

1,168

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

HLIUBSAHAHR- &

3



)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

3,653

3,653

O
]

F7hxI%

3,653

3,653

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

292

3. AlLtE| 2o

~
ofl
pr

1,382

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

HLIUBSAHAHR- &

3



)
o
:
o
<
-
o
)
N

H2fcy 4t

KO

-626

626

o
z

X

TR

|

KO

-2,505

2,505

O
]

F7hxI%

-2,505

2,505

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

200

3. AlLtE| 2o

~
ofl
pr

346

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

HLIUBSAHAHR- &

3



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

2021-02-19

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

rx
Mo

M7 FIXR| 1,044 0 1,044 Ly
FA FIHx|

A 26,925 0 26,925

rx
THo

26,925 0 26,925 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 2,154

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

SHIUBSAHAR 2



