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160,566.88

120,425.16

80,283.44

40,141.72
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o 0.00 66.88 133.75 200.63 267.50\ 334.38 401.25 468.13 535.00

-40,141.72

-80,283.44

-120,425.16

-160,566.88
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7t . -2500% -1667%  -8.33% 0%  833% 1667%  25.00%
-8.00% 2,636 2,636 2,636 2,636 2,636 -2,636 -2,636
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-5.33% 294 281 265 247 226 204 180
-2.67% 239 213 186 157 126 95 62

0% 111 74 37 0 -38 -76 -114
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7| Z=Xpe] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -527 -528 -528 -529 -531 -533 -536
-5.33% -318 -320 -323 -327 -332 -337 -343
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7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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0% 0 0 0 0 0 0 0
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
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-5.33% -106 -106 -106 -106 -106 -106 -106
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5.33% 106 106 106 106 106 106 106
8.00% 159 159 159 159 159 159 159



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

137



2018-12-24
2018-12-21

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 589 0 589 FUy
2. Qt7|A| "ol &l x
KR4101P30007-2019-03 I A I|200X| =M=
441.53
294.36
147.18
3
T 0.00 . . . : . . .
?{5 0.00 65.41 130.83 196.24 7261.65 327.06 392.48 457.89 523.30
-147.18
-294.36
-441.53
-588.71 -
7t4
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P30007 2019-03 I ALO|200K| =M= 48
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
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