L LE

X

oF

O
¥l

=X YHolE

gl x<
]

A7) MRS

@

K
Wk

(2025.01.01) &+

N 7HE At

EH O
[=

=]
=x

M

ur

a

3. LM 0E)Y: 2025 H 03 & 07 Y

0o
K

O
|

[FXEEAM)

oy — W~ M| <0 Ke x| O
ol o 4oo_m_=mﬁﬂ=_gR
~ ~ 0V Kh 3 WH| =y —| 8
— — owMtM_ﬂ__._uoeoﬂV
0 or | DN w Al <H R
ul = Ul K o = I
N 7 N K M0+_.A_|._Mo:_.__._._ _m/_:9
= B | U K ol O e
ae U oFut | g ! ollol
— = = oF| ol B
{o} zl [E] K =] ..__muE__E o] il OT._.o_n_._m_m
= N Kl or 8% =
0 Kl L= o ar 1
70 U & e s QN R LB
: = o A L
of oF Ky ﬂmex_ﬂwh_;_g%e_
ar O S S A TIC S AN el
M._mﬂ> Al Al ATO] A A aﬂm_ﬂmﬂ> ._._m.&.ﬂ_._u.__.ﬂ._w_%|lr_m
Sl || w | owl | < | RISy 3wl | ooy U0 T H_MT/J%
X2l |g|mla |2 |KReko|lxB g E
_”_._E_..E| T T T ml T fy E_.E_.E_..Eu OE_.Lwo__._u.r.i._Mt
— oI | &0 | &1 | &1 ol ol — = &n| . _ K o] Y| &=
XS v v|v|iv|s|Vv v N LS v o WKE T T
— - — W =~ uo| ™ B% ny
— (]
o AR o 0 Ol o N T 1ol
N K N B0 KH S M| w1 RO B
o i o7 | PN J Rloto K@
._O —_— —_ [Ce]
_J_.__ pa ﬂm__ R 2id s
) - KO0 =T R K[z
=3 g | U ¥ = ™o,
TS oF WF ol B S ol KH )
ur — - 10 () hrll
zl 1 A = B ol m Of o o <1
i = Doy | R sty B
20 ik 3 Hus |z B o
: 3 BR[| R = RO M gy 7 BT
oyt oF K i = S Ao gl
KE— U B> A S
= J— T
ur muﬂ w Ol mﬂ wF OH Ao ._ﬂL|:Ao or| =
Sl g o0 W m W LHo <H| KR
K K = K Cal el B
E_.E_. w- = owk W____A_.OTE_ E_Er/_. .
o U Uz o) =|or M
VAO[_ 1 | | | 1 Iq_/l_“_.lu_.o.l__ I_._.Hm_._.__l_A_&_._E.A_Il_ﬁlLO_
n g mﬂ - wF or m
S| o ~ o_ro N - <k K 30
o i K- | 5 K o2 K LI uk oF
w Z M o Bl =
o | Ml gr oo | =T | oM N O oK
00 | g0 “ oz o | BH 00 w1 | 01 K - RD w-
ap | orwr T IU R IR Bp | ol | RO WR R _
of | K K K| K| 00| = - - _TOK| SO
W = Wk | Wk | of NO | T | ol K| =T




L| C},

b

=

.
o

Ch= A& 20|

ZMY

O§ Z LFA[DFCE

o EXtAIEo]

3

o

x|
=]

37t 97.5% VaR &

H

FA|7| HHEfLICY.

I
KH

<l A
KR

™

1%
o|st
iS5t

.
[¢]

10%
o[t
HEEA

.

A$N25008 &
Q]

x
2|

—

[

=

20%
o[t

o
i %2
o
frg

Pl - BRo| &SaHA

o] Ate)

Io
[

o[t
1]

30%

=

o

A
q

A

b =9 Z0|A 2.5HMEIU0
7

50%
o[t
3

ol
of Chet

I.

=
T
=

=
ey
E

Enl
—

50%
A

F=3E 97.5% VaR(Value at Risk) &

—

97.5%
A

VaR
i

Ct.

X =Eet2 EXIL 0|20

X X2t
<HolE>
Lt kA

.
[¢]

A7 oA
Ab717+ Ao

2l
=

Ctat 20254 1

oju

J4
a4
~K
o
i
oF
k-

ol
H

(LI

=Ry

O§ Z LA OFCE

o EXtAIEo]

1ok
Ki

0
%>

v KK

0.5%
0[5t

5%
o[t

10%
o[t

oSt
= JKoF
frg

Pl - BRo| 2FabM|(1) A

15%
0[5t

1| o))70

O fwor
o 0]1 350
= Hior
Barno
or Lo

i

1

n

n

:

1| o]150
ulo| =
q_,_ HHoF

25%
0[5t

o} 0]J 350
= AHor

Born
or Lo

=
=

= #He

ol

Toi!

Jo!

B = | Lt b

JE!

14.
ol

=x

)7t = 0lxof 7
Aol #oiRt

|

=)

—
—

| AL
=0t

2

tOf
X

I

o MANN SRS ATHEMY B

X717+ O

AR50l 2 Xf(
[=]
=

F

L
=]

!

<AH| >

i
7t

<J2ls




<HolE>
<YHoIE>

<gHolE>

<gHolE>

M35

—_

10
Bl

g
ol
j oK

LS X47] -

ag
R4

e

100

e

._|w._
EN




