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KR4201P92526-2019-09 &252.5

252,815.63

168,543.75

84,271.88
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o 0.00 63.13 126.25 189.38 252.50%\_315.63 378.75 441.88

-84,271.88

-168,543.75

-252,815.63
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-2.67% 9009 8778 8527 8262 7,984 7,696 7,399
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800%  -28093  -28093  -28093  -28093  -28093  -28093  -28,095
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74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,115 -1,115 -1,115 -1,115 -1,115 -1,115 -1,115
-5.33% -743 -743 -743 -743 -743 -743 -743
-2.67% -372 -372 -372 -372 -372 -372 -372
0% 0 0 0 0 0 0 0
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5.33% 743 743 743 743 743 743 743
8.00% 1,115 1,115 1,115 1,115 1,115 1,115 1,115
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3
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-5.33% -64 -64 -64 -64 -64 -64 -64
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0% 0 0 0 0 0 0 0
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5.33% 64 64 64 64 64 64 64
8.00% 96 96 96 96 96 96 96



ot

7|1¥)

ol
=

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

83



DAY 2019-09-09
J|Z  2019-09-06

ETFAOIE Y H2|X| 25X

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,860 0 1,860 &Ly
2. Q7| A| Ao &l x
KR4101P90001-2019-09 B A Ii|200X| =M=
1,860.25
1,395.19
930.13
465.06
3
T 000 . . . . . . .
?{5 0.00 66.44 132.88 199.31 265.75 332.19 398.63 465.06
-465.06
-930.13
-1,395.19
-1,860.25 -
7t
3. AlUZ| R 2= EA & A A Y) ECE L)
KR4101P90001 2019-09 [ ALO|200K| =M= 149
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -149 -149 -149 -149 -149 -149 -149
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0% 0 0 0 0 0 0 0
2.67% 50 50 50 50 50 50 50
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