<
<
-
-
:
-
[a)
)
o

H2fcy 4t

KO

178

178

O
]

F7hxI%

178

178

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

14

3. AlLtE| 2o

~
ofl
pr

115

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

HLIUBSAHAHR- &

3



m ] ]
h od od
- I I

.o m .o
8 3 : i 8| &
N K 3 m.h\ ~ m.h\

213 3
3 I a0
g%
n | &
< <
o | o
o o |
*
3
o
o o
o
)
o
= I
K1
_|_|
ol 2
| b
= ! o
= |
%0 <k =) E.
o >3 a ol
) N il 4
LY Kk £} 1.
“ | ._O-_
[}
z ._
=
Ly 31
Hio of
= | = <0 T
T & Mg 8 8 8 8 ° 8 8 8 8 8 =)
() (=] 5r (a} "al (=] Sr (=] ("] —
m- o o - = - - o o <
| A %)

6,042

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

HLIUBSAHAHR- &

o



<
<
-
-
:
-
[a)
)
o

H2fcy 4t

KO

1,947

1,947

O
]

F7hxI%

1,947

1,947

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

156

3. AlLtE| 2o

~
ofl
pr

657

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

HLIUBSAHAHR- &

3



<
<
-
-
:
-
[a)
)
o

H2fcy 4t

KO

5,258

5,258

O
]

F7hxI%

5,258

5,258

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

420

3. AlLtE| 2o

~
ofl
pr

855

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

HLIUBSAHAHR- &

3



<
<
-
-
:
-
[a)
)
o

H2fcy 4t

KO

-1,850

1,850

O
]

F7hxI%

-1,850

1,850

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

148

3. AlLtE| 2o

~
ofl
pr

153

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

HLIUBSAHAHR- &

3



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

2021-11-04

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = ME 38,461 0 38,461 2|
A 38,461 0 38,461
2. IMEME AHejjof mE TH7] &3 x
. 4,000
o4
E
3,000
2,000
1,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
(SHSl: kgl
3. AlLt2| 280 2ot &HE 3,073
(591 o))
4. XM 3H (VaR : 99%, 102) 5,276

SHIUBSAHAR 2



