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Vol [ ks 0f <=(1) i & (2) =EX|M(1-2)
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Vol [ ks 0f <=(1) 0f = (2) =EX|M(1-2)
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Hefch & Halvd ol <=(1) 0j &= (2) =EX|H(1-2)

M FIHX| ¢ 0 0 0 e
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H . HANARO I AEHM50M S 2| X|1.5X

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
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4. XM 3H (VaR : 99%, 102) 804
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