A

o7 22 2|9 HIAE

217 B

F

1]
™
1]
Bl |0 |© )]
[ AU P> I
Rl o |O o
~ << |m <
w-
op
ro
A |0
5 ﬁ =}
= |2 |k
- ~ |od
o |3 |aT
3
— ol [ |*
<l n - |0
N O O Py
m g |
mE (o (3 &
<k
r“L [a 1R
O n
T
nows
Sl
~X
uh I &
=0 Ml <
go o~y
L
E X ]
iU 180 )
dro &
ol &4
R
N[0

A A1302 A28t

H

[s)
>

Alg

o|n
&3
O
Il 80
5l
o 2
uo =
w e
oF S
O
5 g
% &
> <
X RO
nw
o N
[N
oz
%0 —
oL
=
no <
Ulo Ho
B0 oI

4G AR (2024.08.01) gt

NETES

JH-EAFEH(2025.01.01) &Y

&O
&0

p

T
o
on

K

!

o o7 22 ZA|O| HRAR

F

o

(=1

- ZF2AI YR AlS™E A1302 A2

@ O|FAEEAM

oo

-

2024.08.01) ¢t

JHAAFEH2024.08.01) Bt

NEIEY
M, MEtiory

A
o

_l

_EL

t

I
—

4, EYM: 2025.03.07



b
%0
%0

YH0I1E

]
f
HEAB|A Q0] TofEl=

(o]
M
2|
(=)

=

=

o]

[t

Y A40z

H

)
=]

QN

—

)oil Al

[
o

A AQ)EC HojE
43, ¥
A

VAEIRL

| ASHY A
of20] w2 PIHZHz

7t

C2M ASMEY A 20223
Q

S-PEzh

-
-
A
e

a

5-p2

ST ¥

A

2 S

A ZLEH
SEAME[A GO HojEl=

i
=)

OSEM AEME AH2022I3

(o]
PN
2|
(=]

=

=

o]

—

4% 2402

oll A
moja4R

Al

EH
=]

ASA

7eh At
= 222 Aot HojE
F7b Hal,

=
10

al

|.

=
al
=

oz omaoloz mojgl

i CES R

2

— d
=3
StE
E

o

3

u]
[l

Ap7| YU L C

]

| 2]

i
[=)

MBI AE A

[AM22E HEol EXA
At
o o
A

Q]
=]
SLICh
S-P2H

)

aj
oF

o
T

o}

o
il

n

ol
31

~
o

XD < 8O

=)

AHl2)7t A

—

d AH40R22 | A&

H

)
o

2l THOfA[ AR

AHAR}

E
L

o
<)
o] & ASAH=AHZE St

0, ASMY H20%23
o 7t

SEME Al

4 oloni mojs

oll

o
=

tAl & HCt

<d

<

[FAEEM HFECHH| H]

YH0|1E

E213]AL2)
gl Ao
= g1

00 &0
B0

—1
o

=
1|0

RO
e

!
A

(2024.08.01)
— O

B

|AtS]

3

=2}

M2l 2GR
(2024.08.01)

YHo|E

oL

ot

ot

or

60

&O

04

- FAHIE

-22pI T (5-

__.AO
Go

247]

W

bl
_ il 110!
<1 8

~N




J
==
0

5. 28u2
2 oue | wmoe |- 24+ 9 Jl2Y WA ne
)t eguse 2iefol=
2
EEETPN SPEUL:
dusAEAol B0l £ | ALEBAS BRI
AZNARILE We BAHE | Mol g 4ug ol 2=
AFZEAUAE M)t H | B2 SBAAGST U SP2
st 2afel OjAAE) 8 | 24 EENE FToln, A
o= Jjus S HBO| | 4 ARE JlEom MES
3ESATINS | O, ASHY H20Ze3 U | wE U MU Satoimo)
6. WA 9 U 20 | ASHY AlBY 2402902 | AAHS S0 SR U
of 72 oo | BE T AR |0l U2 S3AAE Sot | ML ool HojslE 2
o zmE 7 N VEAE | Of J1QE 4 ot ol | 22N ASHY A20Zel3
z (20240801) | $2E HPoA SEUCH | U ASHY ARY 402
v opo| TE ABHEAIE
ai0] JtelE 4 o0 o
2 TAACIAACIY Y
2044t S)ofl Alstol 3
= 22~ Hel)=ct mojw
43t 4d, Wolp4RE
Poial o B9
10. HEFA|
of £319/2 YBET 412
2 o WES| o | J1Z 975% |aE W 7 21>
710l A VaR 3
B S22 2
. ofel, o IIGZAINA
o asE AT H ZE0) Jts oy 9 gof
9 JEN & | o AR RPN el e &
448 22 02 B 3%
8I1& (2024.03.01)
. g s
EREEEPS
2201 3 Al
T oue | wmoe |- 20 Y JIEY B O
eS| &ejole
R0l =aE)s
B4 9 Hg
Chor, elReldas Mote
14, 00| vz e 22 dE wee
9 40| 23 a2 w1 sl
At HE o3y
. 24 Mot BH WAL | BH2Hot = olZERAel X
(1) SAMEl | o2 | chEsw | e3sig <A
st M (2025.01.01)
£o| MZmd oo | gEulg MCHAS I
ol gt= %ol S o
2

H[&<00

/ =RAH{ MM YASS
( 1,

H 0oz g

Sh—1
=,




00
—

—_

o]
e

ulo
T
0o
okl
i\
o-

al

PR

Wk
oD
I

I

I.

A3

ulJ ulJ o Ny )
= Ea g © <l =
z s 133 | |&
7 % B o H 7
ul _4._|_
mﬁ_ mﬁz EARSN mﬁ_
NE Nk X N
~ ~ S ~
an Wl o Wl < Ny an Wl
o o o] o = o
=2 = 2 © oo K =2
iy T <r m_. 3N iy
U &1 U 31 NE T M U &1
wl 10 w 1]
- .
31 ﬁ 30 30
=
3
<
o]
a =) o o
3 2r) 3 3
o) Bl S ™ o)
in 53
N - N [ ——
~ ) M Wfo! &
50 = N 0of oF ST E
| [ — Lll_ -
W B i fJ 5 NE
! =) ~ ) w_w._._ S o 5 aT
S & | I
~ ol m = 0 < < T | < U

1)

RO
£

<

Z0|

wetA 0]

ot5to] - Ofefiet

®)e& EREASLIC

+ Ti‘l‘

L

£|0| 6 thA2|

155 )
Yr
t=0

M3
o2
6—1

D

|']_

7t 1.48%=2

T

« T3

HEH

AHOIM t7H 22E9

=
—

=

C =
M

jy
ol

<+

N

Nk

k

b HlaL oA (4

m3

B

0

CASE 2
4.00%
-3.00%

2.00%
-1.00%

CASE 1




3Rt fRAE 3.00% 6.00%
4 F2p £0E -4.00% -7.00%
4 F2NNA| Ba4ols 0.00% 0.00%
4 F2NNA| £AE BZHA} 3.16% 6.06%
£l 50| HEHE E2p7|7 59 HE £QE0| HIA4UEN HWsiM H0OREE #HES0| FHezE
245t X BYULICEH /9| oAl 4 F7t9| F7t49lE0] CASET IF CASE2 XY UEIY FR BEFMHaIt
YA UEILER] B0 e 4 FUH9 Wi £2AUES 0%=2 SYSHR|2 EEHA= CASE2 7t
Ao 2 O 3A LIEtH HE S0IE 4 JUEGLICH T2tM £AE9 BEMHats &217|7F S0 £ &0|
=22 Y228 2Yot= R|HIt ofL|2t LototE Bisg0| 22| 22R|E UE= AEZAM 0] 242
HE540| 31 Zfo| 4242 HESHO| &2 22 M FLCt
HA Z 1)
2t o] HEEA7|Ro AHEtst £x42F |
SHEEZIMEAASZ(F) e 5 HEQ 2HSaS AA £AE HEHS ZHSI0 of2iet 20| 2 6 52
Z 5 Sa(d29d)ez 235t USUCH TatM 0] FERHAE2 RAEE E5F MM 22| 0|49
£ ZASIHM H2 £F29| £2E HEHE ZAUE & Ys 7| FAAA HEHELCH 2% Of
ZAF AOICH HEHES 2P &0 0] B2 8E630| HeE £ USLUCH L5t TOiS|AZL A S
ESante Aojg £ JFLT
- QUST MHE 25 A= 2 ALKA(2024 W 12 ¥ 31 ¥) 7|F 0] 3 Wz A7l folZ0]
Z|Cj2A! of|AFoH(97.5% VaR 28 AI2):3.8197%
- fgs=a 7 Mg
o g
S i A
(5
97'5% — =] = = =] =]
VaR 50% =3} 50% 0|5t 30% 0|3} 20% 0|3} 10% 0|5t 1% O3t

% 97.5% A2|+&2| Value at Risk(VaR) 2Z¥S AFESIH 2bA4 3 HZH U2h +AF0IM 2.5 HMEILO| 5=
el




YM HFCHH| H]

d
=2

<

H = T ol & — = _
_.|=_|:|_ ME%EEMo_Eu_n._u._o_ul__._OB_ZO._E_E_LD_zOMHRo
= x5 el G I EE o F
S g 2Hou =R OTwET
0 B oF N o oy O F 2 & o W ST <k
g Il E_un_AEﬂAI ]
&0 ol WL MR 2 2 < gy oy ol gy o 2, RO
= — = o 8% X o o= Ulo = g
RO H or <k 2l N By, UF B0 gy ol & o T
N < g wmap® g FWE KA
v 0f0 i —v Ol 3 =] = T oo =
ol — B o HH o2 = — ur — o — o N —
=) o = = WX X 08 Sl X
T Mmo_m._A_ _ZEA|_._.._._“_E._ID__0 3 ~ 1o
U 3D XK X o " &F H < <00| aNorwonmt o JJ <+
~ — =7 . = K
sEgrginany
SR ubmm Wi D
RO i = op O o Yoo,
= o E Mol Y -
K o ) <k <l
_ H ol Y ogn XM
= u J1od i+ il
R S T~ -
RO R L RN v iy
] H =] =
ol o ~
Mo =" ol & of wp P I O0
< ol B0 oy o W <0 O
W =i T W Sp R < oy
oD % Ui O 1L E_- 1ol .A.._u
_ KD X = o /) I <F WD T OF o8
ClNCRE -
oF Mg_.A__LMO.
< | = O ROXOE
KO — ol E T &
<
%0 S w- - F
[uj 0 30 o) KT o B0
&l Mo s Al T & 3
o I
w0 T
o B of of
D J J
mr ol W
B o T =
| eTE o > &
60 u._lu_me_mu)d N 3!
%0/ % 8l o up 2
o |Wk Wk © of op __|ou_.=_uo+._)
o“__ __Z_I.A_I_ _'AH_Z._O_DI




t

[AIEFAI2FA HF O] H]

I |_h_| - ol D._ O_ -
. 23 {20 0l B o T -
w0 0jo z@%ﬁ M_MﬂABOD_% e 5
Uk O D = ot or N A4 Z
1l = ol morm M 2w TN
ibf 1= No =X e JJHOME o T i)
w._._ of 8 = n o |J_.|._ (=R S 2 =2 o
o oMo Y ED A o) & !
| o OF © o Uk 5 g 5 R R X
LU e oot S HBmq ¥ sy o
E_vl S|H_Mf_) H__._LMGHHM:A@.._ NWH_._ m._.___
~ I N 1o N =
— = ue 2L <k < rell H___%o <l U g o of 2 oF ™
= - A = <1 = =3
bt . _-= ” of IIM Il_Al E_I ) = " n
@ ol i ob B Uy ST oW s s L= S
— - N [op] ~N u
CUUNNE __mw mowmmlﬁ ot N 5 <k
w oo 00X o ol W T
Mo Mo Xz Merg s
_ Y MIyga
R o ME of IR
A mvrt X < = ol
m” mm o <k ROqu S UK mo M 5%
% |< P5 B K
NE T XA B = o <k
s = ol - o1 x Bl
= N =2 ol 1l
o _._.:n od X =+ ur %o o
=.__| a1 o._._ = T_I |__/I -~
© b o L ur = X
~ o] T HET 3|
AV
ol & ™ 50 =
oF <<% S
%0 O
R0 o NED _
o &1 7o) X o
MmsomI Y
o
B0 o
. =
O 1
~ of
oir o U
o ol Mo
X
< _— uo
N ol
o M xo ™
T ~ B0 <
I+




