o
<
)
<
N
N
)
N

H2fcy 4t

KO

788

788

O
=

TR

|

KO

788

788

O
]

F7hxI%

788

788

4

Hejoyl ot

Hio
<0

b

2. I}%

60
40

20 4

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

-20

-40

-60

-80

~
ofl
pr

63

3. AlLtE| 2o

~
ofl
pr

35

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

| LIUBSAHAH 2 2

I



o
<
)
<
N
N
)
N

H2fcy 4t

KO

6,098

6,098

O
=

TR

|

KO

-17,734

17,734

O
]

F7hxI%

-17,734

17,734

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

1,500

1,000

500

-500

-1,000

-1,500

-2,000

~
ofl
pr

1,413

3. AlLtE| 2o

~
ofl
pr

5,065

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

| LIUBSAHAH 2 2

I



o
<
)
<
N
N
)
N

H2fcy 4t

KO

346

346

O
]

F7hxI%

346

346

4

Hejoyl ot

Hio
<0

b

2. I}%

30 1
20

10

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

-10

-20

-30 4

-40

~
ofl
pr

28

3. AlLtE| 2o

~
ofl
pr

601

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

| LIUBSAHAH 2 2

I



o
<
)
<
N
N
)
N

H2fcy 4t

KO

1,818

1,818

O
]

F7hxI%

1,818

1,818

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

145

3. AlLtE| 2o

~
ofl
pr

874

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

| LIUBSAHAH 2 2

I



o
<
)
<
N
N
)
N

H2fcy 4t

KO

-1,125

1,125

O
]

F7hxI%

-1,125

1,125

4

Hejoyl ot

Hio
<0

b

2. I}%

80

60

40

20

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

2

-20

-40

-60

-80 +

-100

~
ofl
pr

90

3. AlLtE| 2o

~
ofl
pr

84

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

| LIUBSAHAH 2 2

I



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

2022-06-09

Vol [ ks 0f <=(1) 0f = (2) =EX|M(1-2)
M FIXR| HE 87 0 87 L
FA FIHx| ME 37,998 0 37,998 i
A 37,998 0 37,998
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 3,043
(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 5,195

OtLIUBSKI A2 8



