=)
e
:
<
e
n
[a)
)
o

H2fcy 4t

KO

-8,237

8,237

O
]

F7hxI%

-8,237

8,237

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

600

400

200

-200

-400

-600

-800

~
ofl
pr

662

3. AlLtE| 2o

~
ofl
pr

2,965

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

8

[}
4]

| LtXE &

I



=)
e
:
<
e
n
[a)
)
o

H2fcy 4t

KO

289

15

305

O
]

F7hxI%

KO

O
=

|

KO

410

419

O
]

/I5#

699

24

724

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

20
10

-10
20

-30

~
ofl
pr

23

3. A|lL}E2| 280

~
ofl
et

610

4. Z| &4 2N (VaR : 99%, 10Y)

8

[}
4]

| LtXE &

I



=)
e
:
<
e
n
[a)
)
o

H2fcy 4t

KO

152

152

O
=

TR

|

KO

4,568

4,568

O
]

F7hxI%

4,568

4,568

4

Hejoyl ot

Hio
<0

b

2. I}%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

400

300

200

100

-100

-200

-300 +

-400
-500

~
ofl
pr

366

3. AlLtE| 2o

~
ofl
pr

806

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

8

[}
4]

| LtXE &

I



HET . opp1.58) 2| B 2| X| Q1 =l A [ 3= AT}

[

2025-04-10

Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)

0 228 -228 L

rx
o

el FIHRI%
=7 IS

A 19,033 0 19,033

19,033 0 19,033 2|

rx
THo

2. THUNE Ao e 9] golax

2,000

od
=

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

3. AlLfE| 2 EHof o3t 2 E

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

SHLIXHA 28



H : 5Lt 1Q CDEE|HEIESH

HafcH & HYed == (1) o = (2) EX|H(1-2)
M FIR|F 2% 0 0 0 x|
A FIH x| 5= = 81,206 0 81,206 Q|
A 81,206 0 81,206

2. THUNE Ao e 9] golax

.. 8000
&
-l
6,000 -
4,000
2,000
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000
-4,000
-6,000
-8,000
(EH9l: i akel)
3. AlLt2| 2o 2|3t 2T ekl
(EH: HiREel)
4. Z||EAHFY (VaR : 99%, 10Y) 53

SHLIXHA 28



