%0
=
(=]
=
n
T

KO

195

195

o
=

7

F7Hx|%

4

195

195

A

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

16
145

-2.67% 0.00% 267% 5.33% 8.00%

-5.33%

99%, 10¥)

-B%

15
10
-10
=15
-20

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




%0
=
(=]
=
n
T

KO

-29,263

29,263

o
=

7

F7Hx|%

4

-29,263

29,263

8t

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
2,315
7,034

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

2,000

1,000

-1,000

-2,000

-3,000

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




%0
=
(=]
=
n
T

KO

2,036

2,036

o
=

7

F7Hx|%

4

2,036

2,036

8t

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
163
753

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

150
100
50
-50
-100
-150
-200

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




321

321

o
=l

X

FItx =

5,357

5,357

o
=

7

F7Hx|%

4

5,357

5,357

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
429
961

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

=3
=

400
300
200
100
-100
-200
-300
a2

-500
4. Z|C&=M3Y (VaR

3. AlLiE| 250

} LEUBS Xt

3|




%0
=
(=]
=
n
T

KO

-1,714

1,714

o
=

7

F7Hx|%

4

-1,714

1,714

8t

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
137
147

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

150
100
50
-50
-100
-150
-200

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




H . e 1.5HH 2| 2| X 1 =]

2021-08-11

O 2=(1) o= (2)
M FIx|% ME 1,607 0 1,607 Fu
A FIHX| H= 26,892 (] 26,892 L
A 26,892 0 26,892

2. THIAE Halo) IHE 97| 2%

2,500

]
=R
2,000

1,500

1,000

500

-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%

-500

-1,000

-1,500

-2,000

-2,500

3. AlLt2| 0] o5t &=QHE 2,154

4. Z|tHEHFH (VaR : 99%, 108) 3,879

GLIUBSKtH &2 &



