1
)
:
)
<
-
o
)
N

H2fcy 4t

KO

194

194

O
]

F7hxI%

194

194

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

192

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

HLIUBSAHAHR- &

3



1
)
:
)
<
-
o
)
N

H2fcy 4t

KO

8,010

8,010

O
=

TR

|

KO

-32,042

32,042

O
]

F7hxI%

-32,042

32,042

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

2,000

1,000

-1,000

-2,000

-3,000

~
ofl
pr

2,534

3. AlLtE| 2o

~
ofl
pr

8,554

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

HLIUBSAHAHR- &

3



1
)
:
)
<
-
o
)
N

H2fcy 4t

KO

1,825

1,825

O
]

F7hxI%

1,825

1,825

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

146

3. AlLtE| 2o

~
ofl
pr

824

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

HLIUBSAHAHR- &

3



1
)
:
)
<
-
o
)
N

H2fcy 4t

KO

4,830

4,830

O
]

F7hxI%

4,830

4,830

4

Hejoyl ot

Hio
<0

b

2. I}%

400

300

200

100

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-100

-200

-300

-400

-500

~
ofl
pr

386

3. AlLtE| 2o

~
ofl
pr

1,030

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

HLIUBSAHAHR- &

3



1
)
:
)
<
-
o
)
N

H2fcy 4t

TR

KO

2,147

2,147

O
=

|

KO

-2,147

2,147

O
]

F7hxI%

-2,147

2,147

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

172

3. AlLtE| 2o

~
ofl
pr

206

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

HLIUBSAHAHR- &

3



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

2021-06-11

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

rx
Mo

M7 FIXR| 3,971 3,864 107 L
FA FIHx|

A 22,863 0 22,863

rx
THo

22,863 0 22,863 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 1,827

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

SHIUBSAHAR 2



