©
i
-
c
:
-
N
o
Y

H2fcy 4t

KO

180

180

O
]

F7hxI%

180

180

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

102

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

| LIUBSAHAH 2 2

I



N 2 2
- &l &
- = =
b == == e
o = = ® oF ) oF
: ol : Y I
ol o %
o (V]
el=|= =
MM RN
ol| o 5
o (oY) o
ol - | < |
o [22]
o o
®
3
o
“ o o
<
o
q
ofu | ok
= |
K
ol 2
o
m o o
~
2 RERS & &
== —_ — o Oﬂ
El K| R
7 Y m_._l._ 41
Gl K- | K- H jol
S 2 ol
[37] « —
hy =)
31
; o
E|IT|T
i g 8 8 8 8 °> 8 8 8 8 8 o
() (=] wm (a} "al (=] wm (=] (2} —
m- o o - - - 1.., o o~ =<
| A %)

6,805

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

| LIUBSAHAH 2 2

I



©
i
-
c
:
-
N
o
Y

H2fcy 4t

KO

1,960

1,960

O
]

F7hxI%

1,960

1,960

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

157

3. AlLtE| 2o

~
ofl
pr

657

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

| LIUBSAHAH 2 2

I



©
i
-
c
:
-
N
o
Y

H2fcy 4t

KO

5,193

5,193

O
]

F7hxI%

5,193

5,193

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

416

3. AlLtE| 2o

~
ofl
pr

850

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

| LIUBSAHAH 2 2

I



©
i
-
c
:
-
N
o
Y

H2fcy 4t

KO

-1,764

1,764

O
]

F7hxI%

-1,764

1,764

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

141

3. AlLtE| 2o

~
ofl
pr

145

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

| LIUBSAHAH 2 2

I



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

2021-11-26

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
FA FIHx| ME 34,588 0 34,588 i
A 34,588 0 34,588
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
(THS: grel)
3. AlLt2| 280 2ot &HE 2,772
(591 o))
4. XM 3H (VaR : 99%, 102) 5,012

OtLIUBSKI A2 8



