oi2=(1) 0 &=(2)

qt FIHX| ME 3,355 1,595 1,760 L
A FIHR| H= 5,591 (] 5,591 L
qt FIHX| = =4 6 4,146 -4,140 L
A FIHX| S 0 3,110 -3,110 L
qt 77153 ME 245 0 245 L
| R5H HE 87 0 87 Ly
A 5,679 3,110 2,568

2. TP YE Z{eljof o2 27| 2=

ol
2L

s

+

Kospizoo M= Ofj==

Covered Call H2F =2

Call &4 O =

( $| Jpl= =xkxk2] olsHE =71 #sHH Kospi200X|+=B 7|=XM2 2 5= ME =24 \}
=M i=E #28 HHEE MeE Shae3stod E-‘»IPJ Zgu|ck
"Jl ExRrE= Ke:-spiZDDII =8 F=Eoi= 2l ATECER E(ospl'Zl:ll:l MEE FE EXsiL
Kospi2zoo 0|2]2] E=0= =512 = 217| 20 = =s=2| =2E= 2{2] Jela 2402

(s
1o
g
L9
il

\_

3. ALtE| 20 2Bt £HT A

4. X

=M (VaR : 99%, 10Y) 755

BNK Xt

[P

122



: BNKK200X| =2t 2| H 2| X| 5 H (F Al -THE )

IEY . 2021-03-15 SAMY: 2021-03-16

Hefich 4 o ==(1) HE(2) =ZX|4(1-2)
qt FIHX| ME 0 1,243 -1,243 L
A FIHX| H= 12,736 41 12,695 L
A 12,736 EA| 12,695

2. TP Y E 7{eljof o2 27| 2=

KOSPI200 2 04

aﬂtﬂﬂm =
- L7 =0

3. AlLt2| 0] o5t &=QHE 1,011

4. Z|Cj&AM 3N (VaR : 99%, 10Y) 1,676

BNKXH &t 2 2



C & : BNK3IndexX| =¥ 4|5 HKSE-95 (ELS-IH i &)

[=3

IEY . 2021-03-15 SAMY: 2021-03-16

{2 ch & a4 Of2=(1) () =EX|M(1-2)
M F4 ELS 0 0 0 el
A4 F=A ELS 1,009 1,009 Z9|
A 1,009 1,009
2. TPAME 72fof 2 b7 &g x

AISZ7| 2 Al ol 2%

7.50% 3070
9.00%

6.00% 24702

F|ETEA
3.00% 12702
Bl

1.50% 6702

—
é____ﬁﬁﬁyﬁ
é_ -35.00%

75% 85% 100% A=Ak

XFS 7| AL A] > T REEIILSEEIIE BE ZIERRME] S RF HIET|IETHH2| 67HE 85%, 1270 85%, 1874 85%, 2470
< = 85%, 3070 75% 0|4 HL = 1.50% X n (n=12345=F X3 & o

OE7| A Al # 5% 0|0 SR B HFI|E7MHEZ L 2E FIER LS FIMN 2LEHT
= = ¥ FHOi HaEE5: 100%

3. ALiE| "o ottt 2oHE

4. X[ciEA

ol

% (VaR : 99%, 10¥)




CH : BNKEH| K| EHAX|+HA S HHSK-1Z (ELS-THE H)

2021-03-15 SAY: 2021-03-16

Hefich 4 o8 o ==(1) HE(2) =ZX|4(1-2)
M F4 ELS 0 0 0 e
A =4 ELS 2,911 2,911 x|
A 2,911 2,911

2. THYAE Hefol e 97| 2R E

RS Z7| 48 Al 2R BE7|AbE Al 29X
HE+UE
11.25% 3070 b8 =
® — 7t 9] e0% 132.50%
E i= .o
: 9.00% 247 ;
: * :
: : 6.75% 1870¥ :
H [ :
: : oz E0% 7|=REA
: : 4.50% 1270% 3
: : : 2.25% 67 o i
- H d ,—_ LE =] _40.00%
75% 80% 85%  90% 100%  7|=ApA

KPS| ASE A | > I AESEIGEEEN BE FIER L] AP 25 HEP|EHES 670 00%, 1270 85%. 187 80%, 24702
Sl & 80%, 30718 75% 0|42 AT = 2.25% X n (n=12345=F X3 = Fit

r7| A o] | 60%0 OF it B = HEF|EFIREE Y] 2E 7| =R Hte] F7H2F 2 UEE
e = i>< FHof A28 100%
(THY: SR aERl)
3. AlLIZ| 80 ofst =HE 4

4. X[ciEA

ol

% (VaR : 99%, 10¥)



E 8 : BNKESIX| S22 X|+HAIS

2021-03-15

HHSK-23 (ELS-IHd )

{2 Ch & 7l ed O 2=(1) o= (2)
M F4 ELS 0 0 0 ol
A4 T4 ELS 1,703 1,703 x|
A 1,703 1,703
2. IPAME AHzlofl e 7| &fx
ASZ7|48 A o7z B A 2ol
HE=oE HE=oAE
HEIIEHTEY I
BE FER Y
10.25% 3070 s
e 2 12.30%
: 8.20% 2472
6.15% 187/1¥
nEoiErazs |60 AIEAk
4.10% 12743 Ao o= =
e 7| & AP 44 0] B E
2 B 7t 7§
i 2.05% 670 allil s
.: —— e T Zf;iif—.‘ﬂ 28 -35.00%
75%  B0%  85% 100%  ZIZ=EXRM

> I AASEI|dEE e RE 7|E=Re| BIFF B EZ=T[E71Ho| 6712 85%, 127||2 85%, 187/ 80%, 247||

80%, 307|E 75% 0|42 AL = 2.05% X n (n=1,2345)+F KXo = T4

i Ay A ANE:

100%

65%D| Tt S0 R L NE7|ETIHAY Y

LOE F|EApAIO|

Ot

Jhor mUE R

3. ALiE| "o ottt 2oHE

4. X[ciEA

oy

% (VaR : 99%, 10¥)



i

HEY : BNKEIX| B2 2 X| = H A S HHSN-13 (ELS-T}H4

)

2021-03-15 SAl 2021-03-16

ol.
=

Z{2Hch & o ==(1) HE(2) =EX|M(1-2)
qt F4 ELS 0 0 0 x|
A4 =4 ELS 564 564 x|
A 564 564
2. IPAAEE AHzlofl g U7| &ix
RS ZE7| M Al P E Dol e
HBE+=RE HH=E
=7
7.75% 3070 =3 7
H=71EH 2] a5% 9.30%
: oM F2 g
: - 6.20% 2471 :
: ." 4.65% 1870 :
: . : RS
: 3.10% 1270 :
: e :
: —issx enm 5 o
75% 0% 1008  F|=ApLE

s=7IdE A |

> 2 RS ET|HEECIEN BE 7IERMEL| FF0F 25 HET|ETHE2] 670 809, 12702 30%, 187HE 80%, 2471
80%, 20713 75% 0|4 HE = 1.55% X n (n=1,23455F X3 = B
Op7|Arsr A |3 65%0|0t G2t B = ATIIEIIH TP LS DE 7 =X S FIHTE BLEE
= = [ Hoj B2L22: 100%
(THY: SR aERl)
3. AlLIZ| 80 ofst =HE 1
(TH: HHaERl)
4. X =H3H (VaR : 99%, 10Y) 0



IEY . 2021-03-15

Hefich 4 o8 o ==(1) HE(2) =ZX|4(1-2)
M F4 ELS 0 0 0 e
A =4 ELS 5,984 5,984 x|
A 5,984 5,984

2. TP4YE Hefof mE | 2=

ASE7| S8 Al $9PE
HEsus
11.25% 3070
® 2 E 13.50%
9.00% 247H%
: - 6.75% 187
L e E
: : 65% EES
: : 4.50% 1270
: : : 2.25% 670
. . N ,—— srsssmssmsmsnnasl _3500%
: : P 7127| - 1
7o 809% 85% 20% 1005 S E- by

P I RSET|AHERECIRN B JIERRL| BV 25 HIEP|EZH S 621 90%, 1270 85%, 1870E 80%, 2470
80%, 30702 75% O[H0 AL = 2.25% X n (n=12345>F X T 4t

AE=71dE Al

# 65%0[0F SRt B= XTI |E7HEE T L] B & 7|=A 0] BT BLEHE

Op7| A3} A
dr1gs Al x H|Oj| 23&EE: 100%
(THY: SR aERl)
3. AlLt2| 20| o3t 2ol S 6

4. X[ciEA

ol

% (VaR : 99%, 10¥) 3



IEY . 2021-03-15 SAMY: 2021-03-16

Hefich 4 o8 o ==(1) HE(2) =ZX|4(1-2)
M F4 ELS 0 0 0 e
A =4 ELS 5,074 5,074 x|
A 5,074 5,074

2. TP4YE Hefof mE | 2=

RS ET| G Al $oTE

HEoE

10.00% 3070

12.00%

8.00% 247H

6.00% 18702

FIERRA
4.00% 12702

2.00% 670
[re—— -40.00%

T5% 80%  85% S0% 100% | =R

= 2 AESEVIEEECIEN BEE JIER ML FIF 25 HEFIEIH S 670 20%, 1270 85%, 1870 80%, 247(E
20%, 3070 75% O[H0 AL = 2.00% X n (n=12345>F Xz T 4

THE=7|dE Al

# 60%0[0F St B= 2 F7|EFHHEF Yol BE 7|=Ae] BT 2UHE

Op7|Arst A
drlgs Al # O] 2Z222E: 100%
(THY: SR aERl)
3. AlLt2| o) o8 solHE »

4. X[ciEA

ol

% (VaR : 99%, 10¥) 2



: BNKZH|| X| # 2t S 2{ A X| = HAH FHHSK-52 (ELS-THE H)

IEY . 2021-03-15 SAMY: 2021-03-16

72 & 8 o ==(1) HE(2) =EX|M(1-2)
M F4 ELS 0 0 0 e
A =4 ELS 1,160 1,160 x|
A 1,160 1,160

2. THEYE AHelof e Tl o=

AHSZE7| o2 A] Sl AE
HEsoE
|
8.25% 30702 = 2 =
* - H: &5% 9.90%
s 0| & ©
: 6.60% 24702 :
: : 4.95% 18712 :
: : i 2w | 65% J|ETEA
: : 2.30% 1270€ o =
: & ,__ 2 = T =
: - .: 1.65% 6702 & g =
: : . oy = -35.00%
T5% 80% a5% 100%%5 F|E=XEAE
XEzTAEE Al |7 Z FAS 7| YEECIEN BE FIERAME S 25 HEZ|EZIES] 67 85%, 1270 85%, 18702 80%, 24702
= = 809, 3070 75% O|M0 HD = 1.65% X n (n=1,2345=F &2 = =i
Op7|Abst A |3 65%0|0t SHo{ = X EZ|EFIH TR Y BE 7| =R FFN DLHY
e ‘x Hof A3 24E: 100%
(THl: TRl
3. AlLt2| 2o ol 2o s 7
(THl: TR
4. X =H3H (VaR : 99%, 10Y) 0

BNKXHAH2 &



e & Hell¢d oi=(1) 0 &=(2)

qt F4 ELS 0 (] 0 el
A =4 ELS 309 309 &9l
Al 309 309
2. IPAAE AHelofl g U7| &fx
AHEZT| a8 Al o L& 2| RHE &8t A| 2| E oh| Mg Al 2ol Rx
HEs%E HEUE MEEYE
8.75% 3070 a
s ° 10.50%
: 7.00% 24712
;e :
: H 5.25% 187012 0 i :
: @ : : :
3.50% 1270 - P ese T
EH 1.75% 6701 : a :
: ._' FEL D H : » (SR -35.00%
: : : : /D 218711
75% B80% B85% 90% toose  FIEFLE 70% 85% 1005  FIERpA
> I ASEZISEEIIRY BE J|=EREe] FITE £ EZ|E=IHY ofy] ol =S FF Al 1.75% X n (n=1,2345)5F A2 = 4
x=z=7] 67H& 1270 18702 2470 & 3070
=
Cihe 902 Oleh 85% Ol 80% O]&k 805 04k 75% Ol
2|x = = 2% RRSEZIEEEIIE JIERHEL] FPF T M= SHUEEE E|ZETF|EXIHY OfH| aseen| [P BEE=M X E=EFLEH 28t
HE A FHEZ7[HEFESFEAER 7| EARML] 2 F7HE 0l SHbE &7 | =AY CHe| 7026 O o = 1215 o] @i= M2 = 9 35006 =9 F|=

@ oNE |#B7IEATH L0l BE JITAMel B7F 25 HE7IF7H0) 65% OIMT A2
2421 x AIB7IETFAZH L0l Ol B ZITALMOIZHE E7Ht AE7IE71240 65%0|T12l A2 - BIa
HEA | g auus | x 5wl SiEoEs AFIIEIIAETY Y 2E FI=AHI EoHE 2UHT
s o] B3 A4S 100%

3. AlLtE| o) ojt £2HE 10
(GERHED)
4. X =H3H (VaR : 99%, 10Y) 0



THAS

{2 CH A =EX|4(1-2)
3 F4 ELS 0 0 0 el
A4 F=A ELS 145 145 Ee|
sHA| 145 145
2. IMEAE 7H2fof M2 7| Eofx
Ars=7|ade Al =231 = gtz &et Al ==
HE ol s MESAE
7.50% 307H#H a —
* .00%
6.00% 247H#H -
4.50% 1870H
h 65% 7| ERpAE

3.00% 1270#

.
é 1.50% 670 [
75%  B80%  85% 100% ZIEXpE
> 2 ASEZISEHIIAN R E ZIEXpLe] S2H7F ZZEZ|1E71 OfH] of2f =HE &R Al 1.50% X n (n=1,2,34,5)T&
Ala = EHu
XS =7 e Al 67H& 1270 1871€ 24712 30712
85% O|&t 85% O 80% O]« 80% O« 75% O]t

® $AN |2TIEHBH U RE 7| RXHO| F7H BF HE7|E7L20| 65% O|Ael AP

2H7| a8t Al 3 ZEeloj ol Bt 7| =XMIOIRLE F717} 2|27 E7172) es%nlgtel A7 : HFed
> of s 2SI EIHUF Y| BE 7| RAAo| FoHG BT

AR o,

2 =:100%

3. AlLtE| o) ojt £2HE 4
(GERHED)
4. X =H3H (VaR : 99%, 10Y) 0



Hefich 4 Heligd HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 1,737 1,737 x|
A 1,737 1,737

2. HEYE Ao mE Tt

=s=7| 2tz A

="

ME=2E

. 9.25% 3070
- 7.40% 2470
¢ 555% 187H&
3.70% 12702
: " 1.85% 67HY
75%  80%  85%  90% 100% e

11.10%

60%

- -40.00%

> 2 APS 7| MEHEHIIAY B J|EApAC| EIH0F X|ZE27|1E71A Ofd] ofef =HS == A 1.85% X n (n=1,2,345)5%
2 = 84
RHS = 7| AFSE A 670 1274 187H€ 2471 & 3070
90% Ol& 85% O|& 80% Ol 80% Ol& 75% O|&
o gs |

SO = A
A E: 100%

EIIE7IHAY Y RE 7| XXM BT R FET|IEHH | 60% Ol AP
x| Z

|Z=EXPLO[ELE B717F Z|ZE7|F 712 2] 60%012H01 B2 - A5&4
IEHHBE YL 2 E V| ARt SOt 2L EHE

3. ALiE| "o ottt 2oHE

4. X[ciEA

oy

% (VaR : 99%, 10¥)



: BNKE| XL E2H| X| f 2l S H A X| +=HA S HHSN-6= (EL

IEY . 2021-03-15

Heligd o ==(1) HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 3,818 3,818 x|
A 3,818 3,818

2. THYALE 7ol T2 27| 2oj7x

AHEET| M Al SR E 2| Xt At A] ol AE w7 absk A o=
HE=9E AE=AE HE=oE
i 10.25% 30708 a
12.30%
8.20% 2471H 1
* :
H 6.15% 18708 G——y 6.15% 12718 H
¢ = ! :
: 4.10% 1270H : N £ o5 imapa
i 2.05% 670H H a H
) i ?__ H /o 35.00%
75% 50% 85% 90% 100% 7| =X 750 85% 100% ZIZERpA

P ZFASEIIMEEIIAN DE FIEXAC] BT XET7|ET Y] OF2f THE HF Al 2.05% X n (n=1,2345>%= A3 = =&

AHEE ) 67HE 12708 18708 2470% 30708
a8 A 90% O|4f 85% 0|4 80% Ol 80% O| & 75% Ok
2| X = » 2% ARESEI|HEEITEY FIERL B T - SHLERE HET|EREFRE OH] ge%0|f TREM, H=LHTLEH 25
Argt A RS Z7 | AREH T FUTER] 7| ZERARD] ZE ET S O SHLEE E|Z7|Z=AA7HE CHE| 75% O[T © 2 SjEst 510 ot Ho o 515% 22 K|
@ TUME | NTIIEFIEETUN ZE F|=RUL B BF HEJEIHL] 65% 0| A0 HL
o = TIEZIETIHTBYUO 01 B 7|ZRMOIZE ST FZTIETIHO| 65%0|T0 H2  ASE

]
=

1= L3
2uNE |x 65%OIY SO [EVEIHDTYC SE JIZAAO E2HE 2UGD
: ZO Elasd8: 100%

3. ALiE| "o ottt 2oHE 5

4. Z|C&=A 2N (VaR : 99%, 102) 12

BNKXHAH2 &



IEY .

A o (1)
qt F4 ELS 0 (] 0 el
A =4 ELS 252 252 &9l
A 252 252
2. IPALE AHlofl g UI| &fx
As =7 s Al == DHZ| &= Al =P
HE=2AE o HE=2E
10.00% 307HH a
® 12.00%
7HE H
8.00% 24 H
. !
é 6.00% 18713 = F -
H = s 7| E XM
3 4.00% 12704 £
: H - immn <% nmmmsmssmmssmmEas{ -35.00%
R S > ]
75%  80%  BS%  90% 100% TR
> ZF XAISEZ|MEETHEO] DE FIEXRNLL] JIIE EH=VIEFHE OH| o2l =HE 55 Al 200% X n (n=1,2345)7F
ANE FEN
FIET 7| AL A 6708 12708 18708 24709 20708
90% Of & 85% OJAF 80% Of4 80% O]4& 75% Ol
@ UM
QT AbE A
@ =448

3. AlLtE| 20| ost

4. X[ciEA

oy

zojus

% (VaR : 99%, 10¥)



A SHHSN-73 (ELS-IHH &)

2021-03-15

Heligd o ==(1) HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 4,292 4,292 x|
A 4,292 4,292

2. THYAE AHelol e 97| 2R E

RSET|ME Al $ARE BE7|AE Al o E
CEET TN HEZE

8.75% 307HH

essssfeesce

® 10.50%
@
7.00% 24708 H
2 H
H H
5 5.25% 1870H H
§ E 65% 7] E T
3 3.50% 12708 H
H 1.75% 6718 :
H
i

100% FlERL

0
#
w©
o
&
]
n
#

I ASEIMERIIEN BE FIEARD FIHE =SS OiH| ofgf E=HE S5 Al 1.75% X n (n=1,2,345)7F
g F M
ST 7| 4438 A 670 12708 18704 24789 30709
85% O 85% O]4F 80% O] 80% O]t 75% Ol
@ SUAE | ISTIEFHEETT Y BE J|ERLL| BT B I=T7|ETHHEL| 65% 0|A0 B
DET|AREE A] % ZEZ|E7HH T U O] Bt 7| ZRHMO|SHE ETHT X ET|ETHHO| 65%0|P0 B2 BTN
@ &4 A % 55%0|TF SIEIE = ZFI|E7EEEEUL 2 & 7|=Ar¢ke] E710F 2L EE
= ZE|I A58 100%
(THl: TRl
3. AlLIZ| 80 ofst =HE 139
(THl: TR
4. X =H3H (VaR : 99%, 10Y) 5



: BNKZH| X| 3t E 2 A X| +=HAH S HHSN-8Z (ELS-IHd

IEY . 2021-03-15

7l ed O 2=(1) o= (2)
M F4 ELS 0 0 0 ol
A =4 ELS 3,022 3,022 x|
A 3,022 3,022
2. IPAEE AHelofl g U7| &fx
AHSZE7| M8 Al ol E B S Al £eE
HE=9E HIE=o 8
10.00% 307HE a
4 12.00%
L
° 8.00% 2471H H
é 6.00% 18701F _ E N
E E 60% FlE T
i 4.00% 12708 H
§ § 3 2.00% 67018 a H g
) 75%  80%  B5%  90% 100% A=

P 4 NSEV|GEEITEN BE F| =X S HEZIEAHE OfH] o) =E S5 Al 200% X n (n=1,2345=F
A = =

ST T|ALE A 67HE 12788 18709 24703 30708
90% O] &k 85% OJ&F 80% O]& 80% O 75% O
@ 5o

b HF|E/HEEEO BE JI=AMUL B RE HEV|EITHC) 60% 0421 F
= 1

! 4o

QE7| ApEE A  EEIIE7 BT U Ol Bt 7| EXRLO|EEE SIH7 HET|E71240] 60%0| 001 e s
@ =audg # 60% 0|0 SHEHE = HEV IS EATEHE & J|=R40 S 2LEHE
« Z|Cf A28 100%
(GO
3. AlLt2[ 0] 2jot &HE 120
(GERHED)
4. X =H3H (VaR : 99%, 10Y) 5



HS(KRW)N-95 (ELS-IHAH &)

2021-03-15

72 & He ¥ o ==(1) HE=(2)
M F4 ELS 0 (] 0 el
| =4 ELS 4,020 4,020 3]
A 4,020 4,020
2. iPHHE Hellof U2 27| £3=x
R-EET|AE Al 4FZ PIXIE AT Al TR H7| At e Al 2ol
HIEUS MTEo= MESYE
® 9.50% 3070 a e
& 7.60% 2471 .
‘ 5.70% 1870 .—O:, . A 12cis
3.80% 1270E 65% fESEN
L e Jusmenn| a .
T5% B80% 85% 90% 1008 FIEARS 75% 55% 100%  TIEI

» I ASEI|LEECIR BE FIERR FTE0E HE2[E7H o] ofel =S EF Al 1.90% X n (n=1,2,345)FF X2 F By
xS =7 | 67l | 127112 1872 24742 e E |
4zt A - : -

| o0% O|& | 85% Ol& 80% O|& 80% 04 75% O& |
BIALE | > 2Rt AFSEI|MEEIIYO 7|ZARMS 7 S ol SHISEE HEZ|ERAZLY CfH] ase0|N0l BREA, HESYULE X
ok A FRSE7 ERE P FER] 2|2 e] Z2HEPHE O B £I757 | Z=R AP HE CHE| 759 O[T o = Si2taE Eo| gi= 249 — o 38096 221 X2

@ =24a | HTCIETIEZE R 2E JIEARML] FU BF HEIIFEIHEL| 65% 01401 F2

°42 | % EE7|Z7IHZEE L0l 0l B 7 IERAMOIREE B9 217127140 65%010101 B2 - Haa
g A D &u4s (< 65%0|0 SiEoEE AF7|EIH B Y| OE J|=RAte] ZIHE DL EE
= HO AFEEE: 100%
(THl: i ekel)
3. ALtE| 2 Eof olst £HF 165
(THl: ulekel)
4. ZCjEHZH (VaR : 99%, 10Y) 28



HHS(KRW)N-103 (ELS-THH S

2021-03-15

{2 Ch & 7l ed 0f==(1) X))
M F4 ELS 0 0 0 ol
A =4 ELS 373 373 x|
A 373 373
2. IPAEE AHzlofl g U7| &fx
RASE7| M Al FARE oH7| s Al 2ol R
HEpE HE==e1E
9.00% 307HE a
® 10.80%
g &
i 7.20% 2470 :
: ® 5.40% 18712 i
: ) T 60% 7R
: : 3.60% 12712 i
: i 1.80% 67 a i
E E H h' e —— I% ---------------- -40.00%
: : : : 7IE7 -1
75%  80%  85%  90% 100%% 7| =Rt
> I ASEI|YEEFE0 BE 7|=EXMGe] JOPE £ZE7|E7HY b of2f =HE &F Al 1.80% X n (n=1,2345)5T%
xF = =M
XS 7|4 Al 6712 12742 | 1874 24742 20742
90% O|&f g5% Ol¢t 80% O|& 80% Of&F 75% O]
@ 2t HF7I=71EE83 20 BE& 7IERLC F7 25 HEP|=7HE2] 60% 04T 42
at7|arst Al [ mB7 =7z E 0] of= B 7I=AMI0IELE B717t AE7IE7120) 0T B2 BIEE
- @ 2HYE  |x c0%0|T SI2CINE ABTIFIIHBE PR B E J|=AMS| BN 2UHTY
¥ O AFEEE: 100%
(THl: TRl
3. AlLtE| o) oj3 £UE .5
(THl: TR
4. X =H3H (VaR : 99%, 10Y) 4



HHS(KRW)K-8S [ELS-IH 41§

2021-03-15 SAMY:

2021-03-16

{2 ch & Helsd o= (2)
qt F4 ELS 0 (] 0 el
A =4 ELS 622 622 &9l
A 622 622
2. IPHAHE Z2fof ME 27| Eofx
ASE7| b=t Al =245 E 2| A=tz Al =2l ShF| Sl A e alstae
HESE HITFHUE L]
7.00% 30702 a
': 8.40%
: e 5.60% 2470 ®
‘ 4.20% 18702 o— 4.20% 1270
2.80% 12702 i g5 EP=am
P 1.40% 670 a
3 : ‘__ ' E ---------------- -35.00%
E i g : / P
75% BO% 85% 900% toose  FIEAL 75% 85% 100%  TIEARA

> I ASEI|SEBEIIEN 2E FIERME] BAHFE EEFIEIHS ChE] of2 =HE SF Al 1.40% X n (n=123435)5F Ao = Bt

xSz | 67H2 | 12748 18742 2472 3070 |

2y . .
B | 20% Ol | 85% Ol 80% Ol& 80% Ol 75% Old |
BIAEE | > 2%t ASZ7IMBEIIROl JIEAML] Bt F 0= SRS HIEZ|EALIIY Cfd| asw0|Tel BREA, HZETULE 23
g A RHSZE7 [T IR 7 |ZERH S| 28 B71E O BHLES 2127 |ZEA7 12 O] 75% D121 2= SIZISHE0] 2= H = o 420% £ AT

@ FOUUT | HTIIEAIBBR Y0 £ J|=FLe] FIH BE HEI|EI1HO| 65% O[MA B

= [ m=7IZ=oE R YL of= 3l FIZAHI0[RIE BTt HE7IET10| 659enlR0l HL  BI e

RN | g asus |« eswul|U SRR NEIIEIIHEYYO DE J|TRHI0 FI18 LY
= H @3S 100%
(SH91: were))
St &

3. ALtE| 2 Eof olst £HF -z

4. X[ciEA

ol

% (VaR : 99%, 10¥) 4



: BNKX| =HAH S HHS(KRW)N-113 [ELS-THE )

2021-03-15

Hefich 4 o8 HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 1,269 1,269 x|
A 1,269 1,269

2. TP4YE Hefof mE | 2=

sEZ| S Al el E OEZ| &=k A =0l
HEpE M2 E
2.00% 3070 a

® 9.60%
. = [
= 6.40% 247 :
: b= :
: = 4.80% 187 :
i e = R :
a . E B5% 7| =A
: : 3.20% 1270 :
: i : 1.60% 67 a :
: E H ’ !% ---------------- -35.00%
: ER- : 7127
75% 80%  85%  90% 100%% Z|=Tpak

> 2 AFESEI|HEHEFIEN B2 FIZERE] FFHE EEZ|=FHY O] o2 =4S 25 M 1.60% X n (n=1,234.5%

P

T ZIIE Al 674 1274 | 18702 ‘ 2478 3072

90% Ola a595 O | 80% O 50% O 75% Ol

fo
mn
]

=RHo| E7F BE £E7|E7H2 0| 65% 0149l AL

to|2= BI17t £IZT|Z71240| 6590|0101 B2 - B H

=
OF7]AFst A] '>-< HE7IE7IHBH L0 o= Apak
( IB7IE I HE " Yo nE Jlxchw o0 oOET

3. ALiE| "o ottt 2oHE o

4. Z|C&=A 2N (VaR : 99%, 102) 12

BNKXHAH2 &



{2 Ch & 7l ed O 2=(1) o= (2)
M F4 ELS 0 0 0 ol
A =4 ELS 746 746 x|
A 746 746
2. IPAEE AHelofl g U7| &ix
RS Z7| 4B Al FATRE 2R 2 g Al $TE W7 Al 9T x
HE=24E HITs2E qEs=YUE
7.50% 3070
® 0.00%
- - 6.00% 2470 ®
.: 4.50% 18712 *—o0 3.00% 1270
2.00% 12702 : 65% e
E 1.50% 670 : !
: : ,—— i : B e -35.00%
: : : : = /o 71E70:1
75% 820% B85% 90% 100 FIEARM 75% 85% 100%  FIERA
> 2 ASEZIGEEIIL0 QE FIERA| ST HEFIEZHA OH| o =HE FH Al 1.50% X n (n=1,2345FF XS T B4
AEE| 671 1270 1870 30708
HE Al
90% Oleh 85% O|&f 80% Of& 75% 0|4
2|Xt= w280 ASEI|SEBEOPEO FIEAL] TP F Ol SHUSRE EH[EF| =AY Cfd] a5es0|TR B2 =AM, HZLFLEEE 2%
CERS TSP | HERETFTNR] 7 |Z=ER L] 2F FPLE 0= SHEE E|Z=7 | Z=RHTH CHe| 7506 0|2 O = SIEFSE 0] @i= AT = o 3,000 =2 K=
@ S=olus | ATIIEIIHBERN DE FIEX ML FI DS HEI|FEFHL] 65% 0|40 HE
7] % HEFZ|E rl‘.”@"'ﬁl Ol B 7| Z=AMO|2EE B} £ZE7|E7HE2] 65%0( 0001 A - HgsE
R @ &44s = 65%0|T SIS E = XTI |EFHEELL I E FI’:XP\FOI S 2L HE
| HOl a&EE: -'100%

3. AlLtE| 2ol o3t 2ows

4. Z|C&=A 2N (VaR : 99%, 102)

BNKXHAH2 &




: BNKX| = A S HHS(KRW)N-12 2 [ELS- T} 4 F]

2021-03-15

Hefich 4 o8 HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 1,562 1,562 x|
A 1,562 1,562

2. TP4YE Hefof mE | 2=

sEZ| S Al el E OEZ| &=k A =0l
HEpE M2 E
2.00% 3070 a

® 9.60%
. = [
= 6.40% 247 :
: b= :
: = 4.80% 187 :
i e = R :
a . E B5% 7| =A
: : 3.20% 1270 :
: i : 1.60% 67 a :
: E H ’ !% ---------------- -35.00%
: ER- : 7127
75% 80%  85%  90% 100%% Z|=Tpak

> 2 AFESEI|HEHEFIEN B2 FIZERE] FFHE EEZ|=FHY O] o2 =4S 25 M 1.60% X n (n=1,234.5%

P

T ZIIE Al 674 1274 | 18702 ‘ 2478 3072

90% Ola a595 O | 80% O 50% O 75% Ol

fo
mn
]

=RHo| E7F BE £E7|E7H2 0| 65% 0149l AL

to|2= BI17t £IZT|Z71240| 6590|0101 B2 - B H

=
OF7]AFst A] '>-< HE7IE7IHBH L0 o= Apak
( IB7IE I HE " Yo nE Jlxchw o0 oOET

3. ALiE| "o ottt 2oHE =

4. Z|C&=A 2N (VaR : 99%, 102) 19

BNKXHAH2 &



: BNKE|XIEX| = HH| S HHS(KRW)N-14Z [ELS-IHH H]

2021-03-15

{2 ch & Helsd Of2=(1) o= (2)
M =4 ELS 0 0 0 ze|
A4 T4 ELS 5,039 5,039 Ee|
A 5,039 5,039
2. THYAE AHajoll 2 2ty] 29 7=
ASE=Z|a= Al =l x 2|AtE M= Al =9l E TE7| e Al =91
Aa=E HE=AE HESUS
6.80% 2471 a
® 8.50%
: @
: 5.10% 1870 :

: g *—0 5.10% 1271 &
: 3.40% 127} 2 :

1.70% 670 :

75% 80% 90% 100%  7IESpeE 75% Q0% 100%  ZIEAH

> Zf AAS=IZIYEEI R0 2E FI=XRAL| FITE H=I|E7H CHH] of =HE SF Al 1.70% X n (n=1,23,FF X2 T Hi

Asx27| 67l 1271 1871 g 2471
A2t Al
90% O+ 90% 0|4 80% O]& 75% O]
2| > 2%t RAHSZEZ|ASHEIFL| J|ERML] B F 0 SHUSHE HEI|ZEAAFIE CHH| 90%0|0H0l H 2, HE=HFULE 2%
o A AHSZ7 | MEFETFUTIER] 7| Z=AM2] 2 E2HE 0= BILEE E|Z=7| =AMIHE CiH| 75% 0|9t o 2 Sj=kst =o| gls 22 = 91 510% 2 X2
) - Chiet HE7|Z7IHBE Y BE 7| =R F7F BE H=E7|E7HHo| 65% 0|0 B2
el x 2E7|E7IAE YL o= ol JIZRMOlet= BT} H=IIE A2l es%ulztel F: HIa
B @ 2udE  |x e5%0|0t S=toln s AB|ETIABT RS BE JI=Ae] S
# X H3&EE: 100%
(THSl: uHoral)
3. AlLt2[ 0] 2jot &HE 246
(THSl: B okal)
4. XA ZH (VaR : 99%, 10¥) 71

BNKXHAH2 &



HHS(KRW)N-15S [ELS-THH S

2021-03-15

{2 Ch & 7l ed O 2=(1) o= (2)
M F4 ELS 0 0 0 ol
A =4 ELS 5,679 5,679 x|
A 5,679 5,679
2. IPAEE AHelofl g U7| &fx
RS Z7|IME Al 2o Rx k7| &b Al ol E
MEzos HEzus
=
- 7.20% 2470 a 2.00%
: e
* 5.40% 1871 i
E 3.60% 12712 tE5% T KA
. 1.80% 670
E E E -35.00%
75%  80%  85%  90% 100% FIERY
> ZF AlsEZ|dsEoteo RE ZIEAML FPHZE EH=E=TIE7HE iyl or2 HE FF Al 1.80% X n
n=1,234)F=& XZ = H4u
s =Tk Al 67H& 12701 1870 2471
90% O 85% O|& 80% Ol 75% Ol
@ =4 HEBI|E=7rEEEHUN ZE J|ERAL BT RS HE=T|EIHHEO| 5% O|A0 He
op7|ALSE A w EES7|EIHEEHE L0 o S I|=XpAMO|2EE ST X =7 E7H2| 5%0|THol He - slgau
@ &gy # 65%0|TF S H = XFI|ETIHEF UL BE 7| =X FITE 2L HT
# | gla&+H5: 100%
(THY: SR aERl)
3. AlLIZ| 80 ofst =HE 274
(TH: HHaERl)
4. XA ZH (VaR : 99%, 10¥) 59



HHS(KRW)K-105 [ELS-TH4

2021-03-15

ZHeHch & Halod EQ)
ki = FLs 0 0 0 el
A T4 ELS 489 489 ]
= 489 489

2. THIALE 2o THE 27| 297z

SxmZ|dE Al =93tx Op 7| Atz A| =0l
HEEoE HE=oE
» s 20n o]
P 6.40% 247H o
: e
4.80% 1870 g
3.20% 12712 : 65% S|ZERpAE
. 1.60% 67l a i
- -35.00%
75% 85%  90% 100% el
> 2 Ats=T7| Ao 2E ZI=A4e SOt H=T(E7HE OiH o2 =7E FF A 1.60% X n
n=1234T& K= = &4t
RSz Al | 67l | 12702l | 107 | 2478 |
| 90% Of2F | 85% Of&f | 85% 0|4 | 75% Ol& |
@ =dust HFBINIEFIEZE L0 BE FI=EALL FIF 25 HETIEIHE S 65% 0|40 H2
ob7|Abst A ¥ EF7|EIFE2F 20| 0l T Z|=XARU0|RtE FIH H=2|EIH2 65%0[0k0! A2 #lgdad
@ &=gus # 65% 0|9 SR XFIEFHBFHEL ZE F|=EXe BIE ZLUHY
¥ HOf A3 E: 100%
(THel: Hyakgl)
3. ALI2| 2o ofgt £ T 25
(THel: Hyakal)
4. XCHEAMZH (VaR : 99%, 10Y) 10



BNKZ| Xt EX| = HA S HHS(KRW)N-17Z [ELS-IHH H]

2021-03-15

72 & o ==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 4,245 4,245 x|
Al 4,245 4,245
2. IPAEE AHzlofl g U7| &fx
RS 77| Mg Al ol x 2IXFEAFSE A] S0l =
MBS HEZUZ
6.60% 2471
@ 8.25%
: 4.95% 187012
e — 4.95% 12701
P 3.30% 12702 : :
E H ,—— : : I RpAL
P : 1.65% 670 :
: : - = -35.00%
75% 80% 90% 100%  FIE=AR 75% 90% 100%  FIEXba
> ZH AMSEV|ASETIY0 BE J|ERAL| S HET|ETH OH| of2f EHS BF Al 1.65% X n (n=1,2,34%F X2 = Hat
Asx7| | 670 ‘ 1270 18702 | 2470 |
gt Al
| 90% 02k ‘ 90% O &k 80% O} | 75% Of4f |
2| X = B 2A AbEZCleEtEibEo JI=XA2 F5F F b Stubets EE=J|ZARe R O] 9020t He 2, EEdEAELH 25
dEt Al RS Z7 | ALK 7|2=Abite] ZH 7S o] = SHLEE HZ=7| =AM H CfH| 75% 0|9 o = $l=tst =o] gi= HS = ¢ 495% =2l X2

@ Fods E = =71H2] 65% 0Pl HF2

g # EIEIIEIIHBEU O B ZIZXIMOIZEE BI17} HE7IE7HHO 65%0I01 H2: B
g Al @ =RYS [x e5R0IT SHUORE XTIIEFAATY US| BE I =AML FII0 BUEY
» O] AgdaHE: 100%

EE/I=7HHE2F 20 2E JI=AME| FO 25

A
=

I3

3. ALiE| "o ottt 2oHE e

4. Z|C&=A 2N (VaR : 99%, 102) ad

BNKXHAH2 &



{2 Ch & 7l ed O 2=(1) HE(2)
3 F4 ELS 0 0 0 ol
A4 =4 ELS 592 592 x|
A 592 592
2. IPAEE AHelofl g U7| &fx
RS 7|42 Al S0l x at7| 4 Al ol
HMEs+AE HEH=us
x 2on o]
= 6.20% 2471 7.75%
: L
» 4.65% 1870
3.10% 12702 S 65% F|ERpA
% e i
: 1.55% 671 a i
e e = L LD -35.00%
1E71:1
75% 80% 85% 90% 100% 7| =R
> 2t AASEZ|SEEILM BE FIEAMS FIHFE HZ=I|IE=ZHE CHHl off =AUE BFF Al 1.55% X on
(n=1,2345FF A = Hat
HEEZIGE Al 671 1270 & 187012 24711
90% O &k 85% O|&F 80% O|& 75% Ol&
g =2 Al HEFIIECIEZE L R E JIE=ALS| BO 25 HEZ|E71E2 65% 0|4 B2
b A s Al # EFTIIEFIEBY U ML S F|=EXAO|2EE FIHTL £ =T |EHH | 65%0TH0 He : 2Ieu
@ =24 # 65%0]01 Stefol R = HEFZ|E7HHZEFUC BE I ZALC BOE 2UHY
# X 342 100%

3. ALiE| "o ottt 2oHE

4. X[ciEA

oy

% (VaR : 99%, 10¥)



: BNKX| = HAH S HHS(KRW)N-18Z [ELS-I 4 &1

2021-03-15

Hefich 4 Heligd o ==(1) HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 5,887 5,887 x|
A 5,887 5,887

2. THEAME ajjof| w2 9H7| 291X

XEXR7|IME A 2R E ab7|Absh Al 2oz
ME s HEs
- 7.00% 2470 a B8.75%
.75%
; .
5.25% 1871 .
® :
3.50% 127112 t 65% E(E=Y
. 1.75% 670 @
E -35.00%
75% 20% a5% 9038 100% F| =R
> Z AISEVISEEIIEN BE JI=AMHS FUE H=7|ECHH OH| of2 =S FF Al 1.75% X n
n=1,234)+& Xz = Fit
K= Z=7] 43 A 670 12701 18701 2471
90% O & 85% Ol 80% O|&h 75% O
@ oldst | ZBI|EIHZF LN DE JIERLO| FIF BE HET|E0HHO| 65% 040l B2
opz| a3t A # ETFI7|ETHEEBE L L F|=X M‘OIEFE E7H7E = E=PIETHEL| g5%0|00 He G
@ 24 # 65%019F Stefolf = fFI|E7tFEFd 2o 2 7I=Aae F2gt 2L HE
A0 23S 100%
(THY: SR aERl)
SE A
3. AlL2| 2ol o8t 2o E 276
(TH: HHaERl)
4. XA ZH (VaR : 99%, 10¥) 83

BNKXHAH2 &



HHS(KRW)N-193 [ELS-THI S

2021-03-15

{2 Ch & 7l ed O 2=(1) HE(2)
M F4 ELS 0 0 0 ol
A =4 ELS 2,494 2,494 x|
A 2,494 2,494
2. IPAYE AHelofl e UH7| &fx
HSEZIME Al =Pz OF7|Atst A| =0l
ME=dE HE=aus
Oy =l
& 6.00% 2471E a 7.50%
: .
4.50% 1870 p
Z 3.00% 127§ i 60% T =R
: o 1.50% 671
H -40.00%
75% 85%  00% 100% e
> ZF AAISEVIEBEIIEN BE ZI=XAL ZSIHFE E=Z|EVHE OH of2) EHE FF Al 1.50% X n
n=1234)FF K= = ot
s 227|453 A 67l 1270 18712 24701
90% O 2t 85% Of& 85% Ot 7o% Ol
@ Solast EEI|EFEZEHUY BE 7| =XAS| BIF 25 E|ET|E7HHC| 60% 0|40 B2
SEZ| &S A # E|FBI|E7HEEE L0 ol g ZI=A0|2t s I H =2 E7HE ] 60%0|TH0! F2  Hged
@ =2dd # 60%0|Tt StEC R £ HBrIEIIHBFH YR ZE 7| =A4t2] P10t =L EF
w HO| g3=ES:100%
(THl: TRl
3. AlLIZ| 80 ofst =HE 116
(H9l: Wakal)
4. XA ZH (VaR : 99%, 10¥) 34



BNKE|XIEX| = HA S HHS(KRW)N-20% [ELS-IHH ]

2021-03-15

72 & o ==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 3,198 3,198 x|
A 3,198 3,198
2. IPAEE AHzlofl g U7| &fx
RS 77| Mg Al ol x 2IXFEAFSE A] S0l =
MBS HEZUZ
6.60% 2471
@ 8.25%
: 4.95% 187012
e — 4.95% 12701
P 3.30% 12702 : :
E H ,—— : : I RpAL
P : 1.65% 670 :
: : - = -35.00%
75% 80% 90% 100%  FIE=AR 75% 90% 100%  FIEXba
> ZH AMSEV|ASETIY0 BE J|ERAL| S HET|ETH OH| of2f EHS BF Al 1.65% X n (n=1,2,34%F X2 = Hat
Asx7| | 670 ‘ 1270 18702 | 2470 |
gt Al
| 90% 02k ‘ 90% O &k 80% O} | 75% Of4f |
2| X = B 2A AbEZCleEtEibEo JI=XA2 F5F F b Stubets EE=J|ZARe R O] 9020t He 2, EEdEAELH 25
dEt Al RS Z7 | ALK 7|2=Abite] ZH 7S o] = SHLEE HZ=7| =AM H CfH| 75% 0|9 o = $l=tst =o] gi= HS = ¢ 495% =2l X2

@ Fods E = =71H2] 65% 0Pl HF2

g # EIEIIEIIHBEU O B ZIZXIMOIZEE BI17} HE7IE7HHO 65%0I01 H2: B
g Al @ =RYS [x e5R0IT SHUORE XTIIEFAATY US| BE I =AML FII0 BUEY
» O] AgdaHE: 100%

EE/I=7HHE2F 20 2E JI=AME| FO 25

A
=

I3

3. ALiE| "o ottt 2oHE e

4. Z|C&=A 2N (VaR : 99%, 102) ad

BNKXHAH2 &



{2 Ch & 7l ed HE(2)
M F4 ELS 0 (] 0 ol
A =4 ELS 1,444 1,444 &9l
Al 1,444 1,444
2. IPAEE AHelofl g U7| &fx
RIS E7|I4E Al 2o RE k7|43 Al Zolpx
HE g M=o
o 7.00% 2470 a —
: 1 -
) 5.25% 1871H i
: : 3.50% 1270 i 85% ZlE=Rat
i " 1.75% 670"
: -35.00%
75% 85%  90% 100% TIER
2 Ats=CdEEctEo ZE FIEAMZ SO HE=CJ|E=51E OhH ot =HE FF A 1.75% X on
n=1,234)1=& Xg = Hat
AHsZ=7| a3t A 671 & 12701 18702 24701
90% O] 85% O|a 85% O|ab 7o Ol
@ =48 | HSTIEVIHBIUN ZE JIEX MO BT RS HEI|IEIIHO| 65% 0|42 HL
or 7| Abst A # EHEFF|EFIEEE L0 ol g F|=XHLO|2EE FBIEFE H=7|1EFHE S| a5%0|THel He  2geu
@ 2HHB o 65%0[T B0 RE HBIIEIIHBFY US| BE I HAHAO| FIHE 2UEHE
# HO| l3+445: 100%
(THl: TRl
3. ALt2| o] o8t solH s oa

4. X[ciEA

ol

9% (VaR

:99%, 10¥)



HHS(KRW)N-22 S [ELS-THHH

2021-03-15

{2 Ch & 7l ed HE(2)
qt F4 ELS 0 (] 0 ol
A =4 ELS 216 216 &9l
A 216 216
2. IPAYE AHelofl e UH7| &fx
RS ZE7|AE Al 2R Ob7|abgt Al 2olpE
MEFeE HB=HNE
— (o]
- 5.60% 2471 7.00%
: .
4.20% 1871 i
2.80% 12712 = 60% E[ES oY
: 1.40% 670 @
:- .................. -40.00%
2187 1
75% 85%  90% 100% 7| =Rp
> 2 ASsEIMdSEIIYY RE FlEAML FBIFE X E=TIE7HE OiHl o EHE BF Al 1.40% X n
n=1234)F% A5 =
XS ZE 7| 43 A 67l& 12701 18702 2470
20% Ol & 85% Ol 85% O 75% Olx
@ =AY HEBIIEFHEEH YUY BE F|E=FRAL BT 25 HET|ETHES 60% 0|42 H2
SEZ| = A w E|S7|E=E7FREZEE U0 ol S 7| E=XAO|2HE S =7 |EFIEL 60%0|0H2 H - slgaes
@ Y |x 60%0| FAOLE ATI|ETHBE YO BE 7|=AMO| TIHU BUETY
# EHj A3+45: 100%

(GO
3. AlLt2[ 0] 2jot &HE 1

(GERHED)
4. X =H3H (VaR : 99%, 10Y) 3



HHS(KRW)K-12Z [ELS-IHE H

2021-03-15

ZHeHch & Halod EQ)
ki = FLs 0 0 0 el
| T4 ELS 589 589 x|
= 589 589

2. THIALE 2o THE 27| 297z

SxmZ|dE Al =93tx Op 7| Atz A| =0l
HEEoE HE=oE
» s 20n o]
P 6.40% 247H o
: e
4.80% 1870 -
3.20% 12712 : 65% S|ZERpAE
. 1.60% 67l a i
- -35.00%
75% 85%  90% 100% el
> 2 Ats=T7| Ao 2E ZI=A4e SOt H=T(E7HE OiH o2 =7E FF A 1.60% X n
n=1234T& K= = &4t
RSz Al | 67l | 12702l | 107 | 2478 |
| 90% Of2F | 85% Of&f | 85% 0|4 | 75% Ol& |
@ =dust HFBINIEFIEZE L0 BE FI=EALL FIF 25 HETIEIHE S 65% 0|40 H2
ob7|Abst A ¥ EF7|EIFE2F 20| 0l T Z|=XARU0|RtE FIH H=2|EIH2 65%0[0k0! A2 #lgdad
@ &=gus # 65% 0|9 SR XFIEFHBFHEL ZE F|=EXe BIE ZLUHY
¥ HOf A3 E: 100%
(THel: Hyakgl)
3. ALI2| 2o ofgt £ T 32
(THel: Hyakal)
4. XCHEAMZH (VaR : 99%, 10Y) 14



BNKE|XIEX| = HA S HHS(KRW)N-23 % [ELS-IHI ]

2021-03-15

72 & o ==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 1,941 1,941 x|
2| 1,941 1,941
2. IPAEE AHzlofl g U7| &fx
RS 77| Mg Al ol x 2IXFEAFSE A] S0l =
MBS HEZUZ
6.60% 2471
@ 8.25%
: 4.95% 187012
e — 4.95% 1270
P 3.30% 12702 : :
E H ,—— : : I RpAL
P : 1.65% 670 :
: : - = -35.00%
75% 80% 90% 100%  FIE=AR 75% 90% 100%  FIEXba
> ZF AMSEV|METEHIIY0 BE 7| EXAML| FIIL HET|ETHE OfH| ot EHE HF A 1.65% X n (n=12345F X3 = &
Asx7| | 670 ‘ 1270 18702 | 2470 |
gt Al
| 90% 02k ‘ 90% O &k 80% O} | 75% Of4f |
2| X = B 2A AbEZCleEtEibEo JI=XA2 F5F F b Stubets EE=J|ZARe R O] 9020t He 2, EEdEAELH 25
dEt Al RS Z7 | ALK 7|2=Abite] ZH 7S o] = SHLEE HZ=7| =AM H CfH| 75% 0|9 o = $l=tst =o] gi= HS = ¢ 495% =2l X2

@ Fods E = =71H2] 65% 0Pl HF2

g # EIEIIEIIHBEU O B ZIZXIMOIZEE BI17} HE7IE7HHO 65%0I01 H2: B
g Al @ =RYS [x e5R0IT SHUORE XTIIEFAATY US| BE I =AML FII0 BUEY
» O] AgdaHE: 100%

EE/I=7HHE2F 20 2E JI=AME| FO 25

A
=

I3

3. ALiE| "o ottt 2oHE o

4. Z|C&=A 2N (VaR : 99%, 102) 20

BNKXHAH2 &



{2 Ch & 7l ed O 2=(1) HE(2)
M F4 ELS 0 0 0 ol
A =4 ELS 747 747 x|
A 747 747
2. IPAEE AHlofl g UI| &ix
X EZ7| 4B Al ol Q| AbEE Al 2T E
ME+AE HEsAE
T (o]
- 6.60% 2470 8.25%
: L
4.95% 1870 i
® H
3.30% 12702 : 65% EES Y
- 1.65% 670
H -35.00%
75%  80%  85%  90% 100% ZIZ=E R
>zt AAsEZId4E7Ido e Zl=AMe] B A=7I&7HE O otz =S FF Al 1.65% X n
(n=1,234)F& Xg = i
ASEZ|LE A 670& 12701 1870 2470
90% O 85% O|&f 80% O|ah 75% Ola
@ =g HE7IE7IHZE Y0 RE F|=Rat2] I 25 =7 FE7HEH 2| 65% 014kl 2
op7| A Sk A # EF7|E=7IE2E L0l oL B ZI=Aolete F2H0t =P |ECHA 2| 65%0| el He  Agad
@ &gy w 65%0]9 stetol R = HESIIE7tHEd YL 28 JI=AAe F2tgt 2o HY
# Xl F3&422:100%
(THY: SR aERl)
3. AlLIZ| 80 ofst =HE 40
(TH: HHaERl)
4. XA ZH (VaR : 99%, 10¥) 27




: BNKX| = A S AHS(KRW)N-243 [ELS-IHE H]

2021-03-15

{2 ch & Helsd Of2=(1) o= (2)
M F4 ELS 0 0 0 el
A4 T4 ELS 1,166 1,166 x|
Al 1,166 1,166
2. TRUAE Aol mE 27| 29Rx
ASEZ|HE Al 7= OF7| AbEE A] =0l 1E
MBS HE=AS
P 7.00% 2471H a 8.75%
: e '
P 5.25% 187l é
3.50% 1270& : 65% F|ZERpA
° 1.75% 671 @ i
< -35.00%
75% 20% a5% 9038 100% F| =R
> 2 ASEZMTEIIYN ZE F| =AML EIHIL HETIEIE OH O THE2 FF Al LI5% X n
(n=1,23405% g F Hat
K= Z=7] 43 A 670 1270 1870< 2471 &
90% Of&t 85% 0| 80% O|& 75% O
@) = =rxol HEFZ|EFIHTE LN B E I Z=RMO| EI BE HET|ETHHO| 65% 0JM2 HL
otz kst A] ® EZ7ISE7HHBY U0 01 B TIZXMI0I2LE F747F HXTIE71M0| gsxaIvtel B AIeu
@ &y # 65%0]9t Si=tolR = FEJ|E7tFE B LU 2 E J| =AML b 2L HY
= X 342 100%
(THl: TRl
3. AlLt2| o) o8 solHE o
(THl: TR
4. X =H3H (VaR : 99%, 10Y) 19

BNKXHAH2 &



HHS(KRW)N-253 [ELS-THH &

2021-03-15

{2 Ch & 7l ed Of2=(1) 0 =(2)
3 F4 ELS 0 0 0 el
A4 T4 ELS 604 604 Ee|
A 604 604
2. THYAE Ao @2 97| 29X
HSEZIME Al =Pz OF7|Atst A| =0l
ME+AE HE=aus
o =1
® 6.00% 24712 a TG
: b4
4.50% 18702 H
: 3.00% 1270 © 60% EIES oY
: o 1.50% 671
H -40.00%
75% a85% a90%: 1002 F| =X
> ZF AASEZMBHIIYLO BE F|EAAL FIIF XEIIETLE CHH O E=HZS FH Al 1.50% X n
n=1234)+& A2 = 4
s =2 s A a7 1271 18702 2471
90% Of&t 859% 0|4t 259 O|a 759 Ok
@ Solakst = EI|EIHE B U BE J|=RAe| BEIF B A= EIHHC 60% 0|40 HY
ab7|abst A w HF7| =7 HBY Lo ol S 7| =AAMO|EE FIH7E =7 E7HH0| 60%0[THRl B flgeat
& S # 60%0|9F SlEtoj = X7 |FE7IHF Y U B E | =Apate] FZ710E 2L E g
# E|Of g3+ S:100%
(THSl: uHoral)
3. AlLt2[ 0] 2jot &HE 31
(THSl: B okal)
4. X =H3H (VaR : 99%, 10Y) 3



BNKE| X EX| = HA S HHS(KRW)N-26% [ELS-IHI ]

2021-03-15

72 & o ==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 2,040 2,040 x|
A 2,040 2,040
2. IPAEE AHzlofl g U7| &fx
RS 77| Mg Al ol x 2IXFEAFSE A] S0l =
MBS HEZUZ
6.60% 2471
@ 8.25%
: 4.95% 187012
e — 4.95% 12701
P 3.30% 12702 : :
E H ,—— : : I RpAL
P : 1.65% 670 :
: : - = -35.00%
75% 80% 90% 100%  FIE=AR 75% 90% 100%  FIEXba
> ZH AMSEV|ASETIY0 BE J|ERAL| S HET|ETH OH| of2f EHS BF Al 1.65% X n (n=1,2,34%F X2 = Hat
Asx7| | 670 ‘ 1270 18702 | 2470 |
gt Al
| 90% 02k ‘ 90% O &k 80% O} | 75% Of4f |
2| X = B 2A AbEZCleEtEibEo JI=XA2 F5F F b Stubets EE=J|ZARe R O] 9020t He 2, EEdEAELH 25
dEt Al RS Z7 | ALK 7|2=Abite] ZH 7S o] = SHLEE HZ=7| =AM H CfH| 75% 0|9 o = $l=tst =o] gi= HS = ¢ 495% =2l X2

@ Fods E = =71H2] 65% 0Pl HF2

g # EIEIIEIIHBEU O B ZIZXIMOIZEE BI17} HE7IE7HHO 65%0I01 H2: B
g Al @ =RYS [x e5R0IT SHUORE XTIIEFAATY US| BE I =AML FII0 BUEY
» O] AgdaHE: 100%

EE/I=7HHE2F 20 2E JI=AME| FO 25

A
=

I3

3. ALiE| "o ottt 2oHE e

4. Z|C&=A 2N (VaR : 99%, 102) 43

BNKXHAH2 &



{2 Ch & 7l ed O 2=(1) HE(2)
M F4 ELS 0 0 0 ol
A =4 ELS 556 556 x|
A 556 556
2. IPAEE AHlofl g UI| &ix
RS ET|ME Al o RE Ok Abet A] 22z
ME == HEo=
2o (]
é 6.60% 2471 8.25%
: .
4.95% 1871 i
3.30% 1274 :85% T RpA
o, N
: 1.65% 671 @
; .................. -35.00%
7187 1
75% a85%  90% 100% ZIZ=X
> I ASE7|HL4BEIIEY BE FIE=XLL FIF E=T|E7HE OH ot =TS FF Al 1.65% X n
n=1234)5& Ag = it
XS Z=7] 43 A 671 1270 1870 24701
90% O] & 85% O] 85% O 75% O|&
@ oA ud= EHBFIETIEEE LU R E FIERLL FP BF HE=P|EFHEC| 65% 0|42 HE
or7| At st Al # AFBIIFIIEBY UG O B J|ZRMOIZEE BT R EI|EIHHEO| 65%019H0 B g
@ =2y # 65%0|9F SR = HFI|EIFEF LS BE FI=AMe] FAE 2UEHE
# X 32 E: 100%

3. ALiE| "o ottt 2oHE

4. X[ciEA

oy

% (VaR : 99%, 10¥)



{2 Ch & 7l ed HE(2)
M F4 ELS 0 0 0 ol
A =4 ELS 2,053 2,053 x|
Al 2,053 2,053
2. IPAEE AHelofl g U7| &fx
ASEZ|aE Al =2l REZ| & EE Al =l R
HE g M=o
& 7.00% 2470 a 8.75%
: 1 -
) 5.25% 1871H i
: : 3.50% 1270 i 85% ZlE=Rat
i " 1.75% 670"
: -35.00%
75% 85%  90% 100% TIER
> ZF ASZZIMEEIIEN ZE FIEZAAMC FIIE EE=Z|EIE OiH ot E=UE2 BFF A LI5% X on
n=1,234)1=& Xg = Hat
AHsZ=7| a3t A 671 & 12701 18702 24701
90% O] 85% O|a 85% O|ab 7o Ol
@ Y=t EEI|IEPIEEELYN B E | =TH40 B EE EE=T|ETIHEL| 65% O|H0 H2
op 7| AHSE A o EEF|IETHEEE Y0 ol S 7| EXAM0I2HE BIHIE A ET|E7HH | 65%0[TH0 He  2lgas
@ 2HHB o 65%0[T B0 RE HBIIEIIHBFY US| BE I HAHAO| FIHE 2UEHE
# HO| l3+445: 100%
(THl: TRl
3. AlLIZ| 80 ofst =HE 116
(THl: TR
4. XA ZH (VaR : 99%, 10¥) 51



BNKE|XIEX| = HA S HHS(KRW)N-29% [ELS-IHI ]

2021-03-15

72 & o ==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 1,680 1,680 x|
A 1,680 1,680
2. IPAEE AHzlofl g U7| &fx
RS 77| Mg Al ol x 2IXFEAFSE A] S0l =
MBS HEZUZ
6.60% 2471
@ 8.25%
: 4.95% 187012
e — 4.95% 12701
P 3.30% 12702 : :
E H ,—— : : I RpAL
P : 1.65% 670 :
: : - = -35.00%
75% 80% 90% 100%  FIE=AR 75% 90% 100%  FIEXba
> ZH AMSEV|ASETIY0 BE J|ERAL| S HET|ETH OH| of2f EHS BF Al 1.65% X n (n=1,2,34%F X2 = Hat
Asx7| | 670 ‘ 1270 18702 | 2470 |
gt Al
| 90% 02k ‘ 90% O &k 80% O} | 75% Of4f |
2| X = B 2A AbEZCleEtEibEo JI=XA2 F5F F b Stubets EE=J|ZARe R O] 9020t He 2, EEdEAELH 25
dEt Al RS Z7 | ALK 7|2=Abite] ZH 7S o] = SHLEE HZ=7| =AM H CfH| 75% 0|9 o = $l=tst =o] gi= HS = ¢ 495% =2l X2

@ Fods E = =71H2] 65% 0Pl HF2

g # EIEIIEIIHBEU O B ZIZXIMOIZEE BI17} HE7IE7HHO 65%0I01 H2: B
g Al @ =RYS [x e5R0IT SHUORE XTIIEFAATY US| BE I =AML FII0 BUEY
» O] AgdaHE: 100%

EE/I=7HHE2F 20 2E JI=AME| FO 25

A
=

I3

3. ALiE| "o ottt 2oHE L

4. Z|C&=A 2N (VaR : 99%, 102) 27

BNKXHAH2 &



e & Hell¢d oi=(1) 0 &=(2)

M F4 ELS 0 0 0 9|
A4 F=A ELS 419 419 Z9|
A 419 419

ol
RS Z7| 48 Al 2o E k7| A Al 2R E
MES=E MEFHE
R (o
- 6.00% 2471 7.50%
: ®
* 450% 1871 h
E 3.00% 1271 tE5% T =R
. 1.50% 671 a
= H -35.00%
75%  80%  85%  90% 100% 7=
= AesZlldEEot2o R JIEZ=AME AP H=C1E7HE O ol =Hs FF A 150% X n
n=1,234)=& *l3 = 4
XS =7 A3 Al 670 1270 1870 2470
20% Ol & 85% Ol 80% O+ 75% O|&
@ =A4S | HTIENHFEIYY BE F|ERMC FT BT A =T |EFHC| 65% 040 H
2E7| 43 Al ® HBIIETIHAZF L0l O Bt 7| EXAO|2HE FILTL HET|E7H20| 65%0]921 HL : HZE
@ =2y # 65%0|0F SI=IO B = £FSI|E7IH BT UL BE 7|=Aete] 72 2L EE
# EH| lgd+&2=: 100%
(THl: TRl
3. AlLIZ| 80 ofst =HE 23
(THl: TR
4. XA ZH (VaR : 99%, 10¥) 17



: BNKX| = HAH S HHS(KRW)N-30Z [ELS-IHH &

2021-03-15

Hefich 4 Heligd o ==(1) HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 1,967 1,967 x|
A 1,967 1,967

2. THEAME ajjof| w2 9H7| 291X

XEXR7|IME A 2R E ab7|Absh Al 2oz
MEoUE HEFUS
- 7.00% 2470 a B8.75%
.75%
; .
5.25% 1871 .
L :
3.50% 127112 t 65% E(E=Y
. 1.75% 670 @
E -35.00%
75% 20% a5% 9038 100% F| =R
> Z AISEVISEEIIEN BE JI=AMHS FUE H=7|ECHH OH| of2 =S FF Al 1.75% X n
n=1,234)+& Xz = Fit
K= Z=7] 43 A 670 12701 18701 2471
90% O & 85% Ol 80% O|&h 75% O
@ oldst | ZBI|EIHZF LN DE JIERLO| FIF BE HET|E0HHO| 65% 040l B2
opz| a3t A # ETFI7|ETHEEBE L L F|=X wmarz E7H7E = E=PIETHEL| g5%0|00 He G
@ 24 # 65%0]% StetolR = HEFZ|E7HH ZF US| B I ZAAS BoE 2L HE
# X FZ&4Z: 100%
(THY: SR aERl)
SE A
3. ALtE| 2 Eof olst £HF 119
(TH: HHaERl)
4. XA ZH (VaR : 99%, 10¥) 43

BNKXHAH2 &



BNKE|XIEX| = HA S HHS(KRW)N-32% [ELS-IHI ]

2021-03-15

72 & o ==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 1,114 1,114 x|
sHA| 1,114 1,114
2. IPAEE AHzlofl g U7| &fx
RS 77| Mg Al ol x 2IXFEAFSE A] S0l =
MBS HEZUZ
6.60% 2471
@ 8.25%
: 4.95% 187012
e — 4.95% 12701
P 3.30% 12702 : :
E H ,—— : : I RpAL
P : 1.65% 670 :
: : - = -35.00%
75% 80% 90% 100%  FIE=AR 75% 90% 100%  FIEXba
> ZH AMSEV|ASETIY0 BE J|ERAL| S HET|ETH OH| of2f EHS BF Al 1.65% X n (n=1,2,34%F X2 = Hat
Asx7| | 670 ‘ 1270 18702 | 2470 |
gt Al
| 90% 02k ‘ 90% O &k 80% O} | 75% Of4f |
2| X = B 2A AbEZCleEtEibEo JI=XA2 F5F F b Stubets EE=J|ZARe R O] 9020t He 2, EEdEAELH 25
dEt Al RS Z7 | ALK 7|2=Abite] ZH 7S o] = SHLEE HZ=7| =AM H CfH| 75% 0|9 o = $l=tst =o] gi= HS = ¢ 495% =2l X2

@ Fods E = =71H2] 65% 0Pl HF2

g # EIEIIEIIHBEU O B ZIZXIMOIZEE BI17} HE7IE7HHO 65%0I01 H2: B
g Al @ =RYS [x e5R0IT SHUORE XTIIEFAATY US| BE I =AML FII0 BUEY
» O] AgdaHE: 100%

EE/I=7HHE2F 20 2E JI=AME| FO 25

A
=

I3

3. ALiE| "o ottt 2oHE -

4. Z|C&=A 2N (VaR : 99%, 102) 2

BNKXHAH2 &



HHS(KRW)N-333 [ELS-TH4 &

2021-03-15

{2 Ch & 7l ed HE(2)
M F4 ELS 0 0 0 ol
A =4 ELS 634 634 x|
Al 634 634
2. IPAEE AHelofl g U7| &fx
ASEZ|aE Al =2l REZ| & EE Al =l R
HE g M=o
0 =1
& 7.00% 2470 a B.75%
: .
) 5.25% 1871H i
: : 3.50% 1270 i 85% ZlE=Rat
. 1.75% 671 a
E : E .................. -35.00%
: : 7171 :1
75% 85%  90% 100% TIER
> ZF AASEZIMEEIIEN 2E FIE=AAbe EHE=Z|E7tA OiH ot =HUE2 FF Al 1L.75% X n
n=1,234)1=& Xg = Hat
AHsZ=7| a3t A 671 & 12701 18702 24701
90% O] 85% O|a 85% O|ab 7o Ol
@ Y=t EEI|IEPIEEELYN B E | =TH40 B EE EE=T|ETIHEL| 65% O|H0 H2
op 7| AHSE A o EEF|IETHEEE Y0 ol S 7| EXAM0I2HE BIHIE A ET|E7HH | 65%0[TH0 He  2lgas
@ =288 | e5%0[9 SACLE HFIIEIFBTUL| RE J[=XMO| Y 2UHY
* ] a2l 3+45: 100%
(THl: TRl
3. AlLt2| o) o8 solHE 3
(THl: TR
4. XA ZH (VaR : 99%, 10¥) 15



{2 Ch & 7l ed HE(2)
qt F4 ELS 0 (] 0 el
A =4 ELS 260 260 &9l
Al 260 260
2. IPAYE AHelofl e UH7| &fx
S EZ| e Al =27 x OL7|AbSE A| =2l %
MESeE MTFAE
- Q
- 6.20% 2471 7.75%
: ©
4.65% 1870 i
3.10% 12712 : 5% F|ERpAL
g 1.55% 670 a
:- .................. -35.00%
21271 1
75% 85%  90% 100% ZI=Rpa
> Z AsEJ|detE7IY0 e FIEALME FIHCF H=Z|E71H OHH of2l =EHE FF Al 1.55% X n
n=1234)7& &A@ = 4
XS ZE 7| 43 A| 67l 12701 18702 24701
20% Ol & 85% Ol& 85% O|& 75% O|&
@ =qu= HE7IE IEZE Lol 2E 71=Xat2] 57 25 HE=T7|E712F2| 65% 0|40 H=2
or 7| A=k Al M EHFZIEZIHEF 0 ol g Fl=Xtato|2ts FIPL H=T|FE7HH 2] 65% 0|00 HE: Riaed
@ EEYT | 65%0IY A LE HSIIEIHBY Y| RE JITARMO FHE 2UE Y
# HO H3=45: 100%

3. ALiE| "o ottt 2oHE

4. Z|HEMZH (VaR : 99%, 102) L

ol



CH ;. BNKZ|XIEX| +=HAH S HS(KRW)NK-2 S [ELS-THA H]

IEY . 2021-03-15 SAMY: 2021-03-16

{2 ch & | Of2=(1) =EX|M(1-2)
3 F4 ELS 0 0 0 el
A4 F=A ELS 1,219 1,219 Ee|
Al 1,219 1,219
2. TPAME 72fof 2 b7 &g x
RS Z7|&E Al =2 2= 2| RFEAE Al =21 x CEZ|ab=t Al =l
HEAE HEFAS Mg
7.00% 2471 Q
& 8.75%
: &
5 5.25% 18711 :
: s r—0 5.25% 1270 :
5§ 3.50% 1270 i :
> : | : : T 65% SIERRA
. : 1.75% 671 : : a i
: : . : / 35.00%
75% 80% 90% 100%  7IERR 75% 30% 100%  FI=RRL
> 7 XS ET|ABETIY0 BE F|ERAS| BT A x| E7H2 O] Ofaf ZHE B: Al 1.75% X n (n=1,234)F X3 = =i
Rsx7| | 67l | 12702 1870 | 2471gl |
At Al
| 90% Ol | 90% olat 80% Ol | 75% olat |
2| &= » 2%t RISZT|MSEIIYO JIE=AMS| BT T ol StUELE A ET|EAATIZ Cfu] 9000l HO=M, HEMTLSE 2k
Al RHS | AEHETINIR] 7|EAML] 2F B S Ol SIS |Z7|EARATF CfH| 75% 019t o 2 slest o] gl B — ¢ 525% 5 K| g
@ 2oas  |HssEvtAZEYL 22 7| =AM B D5 H=T| =720 65% 0|49l HL
=l w E=7|ETIEE Yo o= 3 7| =RHAO|BLE BIH7L A ET|ETI | 65%0|90] He : BTed
o2 Al @ =EHE |x 65%0|T SO E T EIRBIY YL BE J|EXHAS| SIHT BLHTY
# HO| 2325 100%

3. AlLt2I2H0] 2|3t oy s =
(ergl; Wbl
4. Z|HEMZH (VaR : 99%, 102) %2



IEY .

Hefich 4 Heligd o ==(1) HE(2)
M F4 ELS 0 0 0 e
A =4 ELS 2,128 2,128 x|
A 2,128 2,128

RS 7|48 A 2l AZ Q7|4 et A ol
HME+=E HEFAE
0y =
& 8.00% 24712 a 10.00%

6.00% 18712

2 4.00% 127012  85% I ZERpA
. 2.00% 671 a :
H ; .................. -35.00%
s 718701
75% 85% 90% 100% 7| =R
> ZH ASEZ|SEEIIR 2 =AML S217F H=ZIEZIE CHH o =HE2 FF Al 2.00% X n
(n=1,234)7& A2 = it
s=71dE Al 671 1270 18702 24712
90% Of& 85% O] 85% Ol 75% Ol&
@ F=oqds= HEZIE7HHZEH L & ZI=R442] 71 R HE2|E7HH2| 65% 0|40 H=2
k7| At S A W EESI|E7EEE R0 ol & JI=AMO|2E FOHF H=T|E 72| 65%0| 01 2 gy
@ &=ys # 65%0|0F SO = XFI|E7HBFPE L BE 7I=Ap4e] Frrgt 2 HE
# X 3&HE:100%
(H9l: Wakal)
SE A
3. ALtE| 2 Eof olst £HF 138
(EHSI: w kel
A
4. Z|Cf&HZH (VaR : 99%, 10Y) 144



CH.
—_ O .

=

[=]

2

—_

BNKZ|XIEX| A A

E(KRW)NK-12Z [ELS-I}H4

IEY . 2021-03-15 SAMY:

=T

]

2021-03-16

{2 Ch & 0f==(1) =EX|4(1-2)
M F4 ELS (] (] 0 Q|
4 T4 ELS 334 334 3]
Al 334 334
2. iPHHE Hellof 2 27| £3=x
AHSEZ|H= Al =7 E E|XtEAE Al =27 E QHz|&bet Al =23 x
PEEST HES=E HEEUE
7.00% 2471 a
@ 8.75%
: =
F 5.25% 1871 :
: s —y 5.25% 1270 H
i i 3.50% 12701 : : :
5 : 5 : : S 65% EIES Y
P H 1.75% 670" : : a i
: : H t s 1 | feesssszsszzsszzsas -35.00%
F : : : 7187 1
75% 80% 0% 100%  F|EXbL 75% 90% 100%  FI=RL
> 2 AFSEZ|ASHTI0) BE J|EXMO| BTt H=IIETHE hY] of2 ZHES FF A 1I5% X n (n=1,230F A3 = Hat
Rsx7| | ] | 12702 1870 | 2474 ]
= A I
| 90% Ol l 90% Ol 80% Ol& [ 75% Ol |
2|X= » 2% AMS=ZZIYEtEIO Zl=Atatel B2 F ol Stuate HE=ZF|=ARMIEE CHu] 90%0[2H0l 22 A, HE=dFYFLEEH 2K
g2 A IS 7 | b2 P UTNR] T =R 2f EIL F M SHLbE E|=F|ZEXT Y O] 75% 0|9 o = Siefst o) gic He = ¢ 5.25% 9 Tg
@ ola=t HEIIE/IHEE 20 B PIEALUL S7F 25 HE=T|E71E2] 65% 0ol He
e # ZBZIE7IHEE L o= & F|EXAO[2EE 717} A=7IE7172 e5%0lotel HP - HI LY
g @ =RYS [x e5%0IT SHUORE T EFAAY YO BE J| =AML FII0 DU EY
# X H3&HE:100%

=
3}

3. AlLtE| 20 2

&4

oy

zojus

% (VaR : 99%, 10¥)



C o . BNKE|XIEX| A A

HS(KRW)-1Z [ELS-IHH A

=Y : 2021-03-15

72 & Of2=(1) ZX|M(1-2)
M F4 ELS 0 0 0 ol
A =4 ELS 781 781 x|
A 781 781
2. IPAAE AHZlofl g U7| &ix
RIEE7|ME Al £ R 2| XFEABE A| ol x Ot7| A2k Al 29 P
ME oS LT HESog
6.00% 24702 a
L 7.50%
: @
: 4.50% 18702 :
: . P () 450% 1271 H
=i 3.00% 127} : : H
: ’—— : : ! 65% J|Z=RpAr
- : 1.50% 671 : : @ :
E : = 5 R [ N © PP E R -35.00%
: : : : : 7IE71 1
75% 80% 90% 100%  ZIERRL 75% 90% 100%  FIZ=RpL
» Zf AHEET| RSt IR0 PIEXRLS] FIEAE EEIFIETHE CHH| of2 =EHE FF Al 1.50% X n (n=1,234)=F X3 = FH
AAs=7| | 67 | 1270 1870 ] 2470 |
o3 A
| 90% Of=f | 90% Ot 80% Of&t | 75% Of=t |
2| X = > 2K APSZET|MEHEIMU 7| EAAS] BIFE | ZET|ERAMTEE CfH| 90%0|TH2l ZHo 2, AEdEAnE okt RHSZEY|AEEIIUIR]
2t Al F|Z=ARAS] ZIIE E|Z=7|Z=AREIE CiH| 75% 0]9F o 2 Sj2ist Mo Qi HO — ¢ 450% =9 K|

=oidot EBIIE7HRZE L0 7| =AU 2] BT HEI|EHH O] 65% 0| M2 E2

U471 w EB7|EHAEE Lol Z| =Rl SOPF FI=71EHAS] 65%0]8tel A2 gaed

Sie @ SEM8  |x 65%0|T S1OIRE FTIIEIHRY Y| 7IEXMO T TUHTY
x* O A3+ E: 100%
(THl: W2k
3. ALiE| "o ottt 2oHE —

4. X[ciEA

oy

% (VaR : 99%, 10¥) 0



IEY

{2 Ch & 7l ed 0f==(1) X))
M F4 ELS 0 0 0 ol
A4 =4 ELS 1,264 1,264 S]]
A 1,264 1,264
2. IPAEE AHelofl g U7| &fx
RS =7 Al =2l Of7| Absk A| =0l
Tz HE=AS
s (o]
- 8.00% 24702 10.00%
f .
6.00% 1870 i
4.00% 12702 5 65% EIES oY
: 200% 671 @
3 & L TP -35.00%
ZIEA A
75% 85%  90% 100% IR
> Zt AlsZ=Z|deEErteEo] RE FIEAAME FIPF H=E=Z|E7HE O Ofel =08 F=F Al 200% X n
n=1,234"F g = Ji
KSEZ1E= Al 671 & 1270 € 1870€ 2471 &
90% Of&f 85% O|&t 85% O|& 75% Ol&
D) =Sl ot EEIIEIIHEZHLU RE F|ERLS] EF BB FET|IETHES 65% 0|42 B
oF 7| AFSE A] # E|FI7IEHEEE L0 M & FI=EXH0I2EE FZFFE EEZ|ETHHS| 65%0|0C Fe  Hasd
@ =T |x 65%0|0 SR E HBI 7Y EFY YOS BE 7| =AML S0 B HTY
# O H3&4E: 100%
(THl: TRl
3. AlLt2| o) o8 solHE e

4. X[ciEA

oy

% (VaR : 99%, 10¥)



CH : BNKE|XIEX| A A

[]]

Ix .
o —

HS(KRW)-2Z [ELS-IHHH

]

2021-03-15

72l Ch & 0j==(1) =EX|M(1-2)
M F4 ELS 0 0 0 ol
A4 T4 ELS 1,302 1,302 x|
Al 1,302 1,302
2. IPMAE Z2fof ME 27| Eofx
S 7| d= Al =97 % 2| XtE A=t Al =27 x QE2| &=t Al =9l
HEoE M=ol E HEsE
7.40% 2471 a
@ 9.25%
: ®
: 5.55% 1871 i
: - r—0 5.55% 1270 :
I 3.70% 12702 : : :
i : .—— : : T 65% EE
I : 1.85% 670 : : a :
E E . E - r 0 pPeesessscssesseaes -25.00%
: f : : : 21871 1
75%  80% 20% 100%  FIERHL 75% 90% 100%  7IERH
> ZF AMEET| B EIIY | E=XAe| SO0 EHET|ETHE O] ofgf EHE BT A 1L.85% X n (n=1.2340FE XZ F Hit
xEx7] | 67l | 127H2 18742t | 24702 |
A3 Al -
| 90% ol | 90% 0|4t 80% Of&k | 75% O]a |
2| Xt= > 2AF RpEZT|aErE o] J=AMMe] B E| =T =X OfH| 90%DITHel e 2N, H=dE ULy 2K XASET|JEHETE K]
o Al Z|=Apae] BIEPE & ZEZ7|=XAMTHE Y| 75% 0[2t o 2 =5t ={o] gl He = ¢ 555% =9 x|
@ =24 HFBTIEZIRBH O FI=Xa2] PP H=E=TIE7HH 2] 65% 0140 F2
2zl w EBIIEFIEBE YO 7| ERAS] 7T AET|EIHAO| 65%0|T0l B glIa
e @ SHMT  |x 65%0[% SiTojrE HTIIEIHATYL| J|IERAO] FIIE RUHTY
= X AFELE: 100%

(GO
3. AlLt2[ 0] 2jot &HE 83
(GERHED)
4. X =H3H (VaR : 99%, 10Y) 0
BNKXH &2 8



e & Hell¢d 0= (2)

3 =4 ELS 0 1 -1 x|
A4 F=A ELS 5,621 5,621 Z9|
A 5,621 5,621

ol
AHSZ=7| 48t Al ol 7 oho| A A ol
ME=E HEsus
— o]
- 10.60% 247l 13.25%

7.95% 18702

5.30% 1271 : 65% EIES Y

2.65% 6701

-35.00%

75% 85%  90% 100% TI=Apat
> ZF A=V dEETIE0 ZE FIEALZ SZIPF H=E=7|E71Z CHY| ot =HE F= Al 265% X n
n=1234)=& x| g = &t
XS 7|45 A 671 1270 € 1870 2470
90% 0| & 85% O|&f 85% O|&h 75% Ol&t
@ F<ids EHEII=FIEEFEEN BE FIEALL SO 25 HEJ|ES1E2 65% 0|H0 5
op7|AbS A] #w EHEZIE7IEEE L0 o B P =X o 2tE 2P EEZ|IECIE ] 65%0|0 T Ee  fged
@ =E2ds # 65%0|7t siefolr e ZB7|IE7IHEBFH L2 ZE ZI=Ate] 712 2UEE
w HI| Al2E£S: 100%
(SHgl: worel)
SE A
3. AlLIZ| 80 ofst =HE 377
(EHgl: Worel)
A
4. XA ZH (VaR : 99%, 10¥) 248



{2 Ch & 7l ed Of2=(1) ()
qt F=4 ELS 0 0 0 x|
A =4 ELS 548 548 x|
A 548 548
2. TRYAE Aol mE 97| 297X
REE7|4E Al SR E Qk7| A8 Al Zolpx
MES=E MEFHE
— (o]
¥ 9.00% 2470 11.25%
) °
: 6.75% 187l i
: 4.50% 1270 I 60% IR
. 2.25% 67 a
H : -40.00%
75% 85%  00% 100% 7l =Xt
= AesZlldEEot2El R JIZ=AME AP H=C1E0HE O ol =HEs FF A 225% X on
n=1,234FF X3 = 4
XS =7 A3 Al 670 1270 1870 2470
0% O] & 85% Ol 85% Of& 75% O|&
@ +=eds | NITIEARY L0l BE JI=AAO| FT B H=T|EIHHS 60% 0140 B
27|43t Al x HFBIIEZIHBF L0l Ol S 7|=ALMOIZHE F77 AETIE7HE O 60%0|2H01 He : Mg
@ =24 # 60%0|F SI=IO 8 = £FSI|E7IH BT UL BE 7|=Apete] 72 2L EE
# EHH lgd=&2=:100%
(THY: SR aERl)
3. AlLIZ| 80 ofst =HE 36
(TH: HHaERl)
4. XA ZH (VaR : 99%, 10¥) 23



CH . BNKE|XIEX|+=HH S HSE(KRW)K-4 S [ELS-IHH H]

2021-03-15

Z{2Hch & d O 2=(1) =EX|M(1-2)
M =4 ELS 0 2 ) x|
A4 T4 ELS 1,989 1,989 Ee|
A 1,989 1,989
- AL
2. TPAME 72fjof 2 2t7] &g x
ASEI|ME Al =2 2E 2| XtEAZE Al =2 2F Q7| Akt Al =21 F
M =0l 8 HESE HHAS
9.00% 24712 a
e 11.25%
: o
: 6.75% 1870 H
: @ ———o0 6.75% 1270
S i 4.50% 1270 : : :
2 : T : " 5% e
P : 2.25% 670 :
: £ . x -35.00%
75% 20% 20% 100%  JI=F 75% 90% 100%  7IEXp
> 2 AEETIMSEIIY0 BE 7| ERAO| BIITH HET|E7HH OfU] ofaf ZHES F= Al 2.25% X n (n=1,2,34==F XZ T My
s=2| | 6/l | 1270 1874 | 2471 |
A3t A
| 90% O|2f | 90% Ok 80% Of&F | 75% O|&f |
a|xt= » 2kt AHSE7|MEHETIRO| TI=AbAS| B B 0l SHUIELE HET|ZAFATI Cfu| 90%0|9Hel HoEAM, HzMFHULE 24
st Al RS Z 7| AR THULR| T ZEARAO| ZF BT} = O SILEE A|ZT|EAMATLE CH| 75% O]9 o 2 S{=th X0 gl HE - 9 675% 520! K|
@ +ANT  |ATIEIIHTI YO BE J|ETMO| BI D5 £ =T EIHHO| 65% 0| MDA
=l |3 H=oiz=otAz o) of = 3 7|=Rtatolats Zo17t A7 =01 gs%0|ote]l Ho : gdaa
a= @ 2248 |x 5%0|% Sl 0{RE HEI|EIHEH US| DE J| xR0 BIIOF BLIHT
¥ EHO 3= 100%

3. ALiE| "o ottt 2oHE e

4. X[ciEA

oy

% (VaR : 99%, 10¥) 111



e & Hell¢d oi=(1) 0 &=(2)

M F4 ELS 0 0 0 9|
A4 F=A ELS 1,551 1,551 Z9|
A 1,551 1,551
2. THANE 7o mpe 97| 297X
ASZEZ|M= Al =2 x BEI| &=t A =2l
ME=s=uE HEFUZ
- 9.60% 2470L a 12.00%

7.20% 1870

4.80% 12702 t65% EESY
. 2.40% 6712 a
g .................. -35.00%
71871 21
75% 85%  90% 100% ZI1EAY
> Z ASEJ|M4BEIILN BE FIEXRLML FIF E=TIESE H ot =TS FF Al 240% X on
n=1,234)=& A3 = 4
ApSEZ|HE A 67 1270 1870 2470
90% Of & 85% Ol 85% Ot 75% Ot
@ =<4 HEZ|IE7IEEE LN RE JI=Atete] B0 B8 =2 E7HE2 65% 040l A2
op 7| A} Sk Al # E|FFIEZHEEE L0 ol & 7| =A0|2tE SAHE EET|E7HE 0] 65%01010 Fe faged
@ =Ed= # 65%0|7t SteoOlRE ZFIIE7IHEFH L2 2BE 7I=Atate] 712 2UEE
# HO| 34 E: 100%
(THl: TRl
SE A
3. AlLtE| o) ojt £2HE 85
(THl: TR
A
4. XCHEAMZH (VaR : 99%, 10Y) 34



{2 Ch & 7l ed 0 =(2)
qt F4 ELS 0 0 0 x|
A4 =4 ELS 903 903 x|
A 903 903
2. IPAEE AHelofl g U7| &fx
RS Z=7|ae Al 2o x at7| A8 Al =9l E
MEUE HEsus
@ S 2ul 10.00%
: L
6.00% 1870 i
4.00% 12702 = 60% EE= oY
- 2.00% 671 @
3 & L T T -40.00%
Z2IZ7 21
75% 85%  90% 100% 7R
> 2 ASET|HS4SEIIEN RE =AML FIFFE X=E=Z|E7HE OH ot =EHE ST A 2.00% X n
(n=1,234)FF X3 = Bt
s =742 Al 670 1270 18710 2470
90% Of&k 85% O|& 85% O|& 75% O|&f
@ =4S | HTIEIrHEBFIYN ZE JIERAS I B2 =T EIHHES| 60% 0|M0 B
s B T | HE jhlﬂ‘-i‘l—-—/fln’.a:gl°'01I ol st IEF_KH\POIE}E 717 H=2|1E7HH2| s0%0|0t0l He - Sy
@ =24 e M sletoe e XS ErtHER Y] 2E 7| =Ade SUiet 2UEY
% AT AIE2E: 100%

3. AlLtE| 2ol o3t 2ows

4. Z|C&=A 2N (VaR : 99%, 102)

BNKXHAH2 &



CH ;. BNKE|XIEX| +=HA S HS(KRW)NK-6Z [ELS-IHE H]

IEY .

2021-03-15

SAIY:

2021-03-16

{2 ch & 0f==(1) =ZX|H(1-2)
qt F4 ELS 0 (] 0 el
A =4 ELS 714 714 &9l
A 714 714
2. IPAAE AHlofl g U7| &fx
RHEZ 7| AT Al £ E 2IXFEAEH A 9l BE7| AFE Al 29| X
MBS HEFYE HTSE
8.60% 2471 a
® 10.75%
: o
: 6.45% 1870 i
: g —— 6.45% 1270 H
P 4.30% 12718 : : :
E H ,—— : : H F|ERpA
i f : 2.15% 671d 2 i :
i : - : : -35.00%
- : : : 21871 21
75%  80% 90% 100%  ZIEXbL 75% %0% 100%  FIERR
> I AFEEVIHEEIIEN BE |EAME] FIHPL HEZ|ETHS CH| ot EHE FF A 2.15% X n (n=1,234)7F Aa = 2o
s=2| | 67 | 1270 1870 2471 |
= A
| 90% 0|4 | 90% 0| 80% Ol&f | 75% Ol& |
CIp > 2% AHSEI|HBEILLY ZIZAMC| B B O SHUEtE HZIIZAMZIE Chbl 90%0|Tiel HeEA, HEHELLE 2%t
2t Al RS Z7 | MEEIIRIR] F|ERLS] 2H BT} S Ol SHLEE 27| 2 XHA7I2 Ch) 75% 0|2t o 2 sietst To| gls AL = He4s% 2 Kl
o= HEI/= tHE2E 20 B FIZA2 E7F 25 HET|=51H2] 65% 0|40l A2
g # AT7IEFIHBH L) Ol 8t F|ZRAOIZE BII7F 2ETIE7IZ2] 65%0ITHel H2 : HFa
g @ &HHB  [x 65%0|U SHORE FFIIEIIHARP L TE F|IEALMC| BT BUHZ
w Z0] F2adE: 100%

3. ALiE| "o ottt 2oHE

4. X[ciEA

oy

% (VaR : 99%, 10¥)



{2 Ch & 7l ed O 2=(1) HE(2)
M F4 ELS 0 (] 0 ol
A =4 ELS 1,913 1,913 x|
A 1,913 1,913
2. IPAEE AHlofl g UI| &ix
REXRT|ME Al $2ARE QH7|Abst A 2ol
MEUS MBS
o, =1
o 9.60% 247l a 12.00%
: b4
7.20% 1871 1
4.80% 127012 f85% I ERpA
z 2.40% 6702
E -35.00%
75% 85% 90% 100% F|Z=Rpb
> Zf ASEVILBEIIYEN ZE FI=XLL TUVF XH=7|EVHH i ot =EUE T Al 2.40% X n
n=1234)1F& Aa = F4t
Xt= = 7| A3 A] 670 12701 1870 2470
90% Ol&t 85% Ol 85% O|&h 75% O
@ Solast EEI|EFHHETEHAUY BE | =X BP B R E|EF|EFFHEC| 65% 0|40 B2
op 7| Ak St A] ¥ ESTIE7HEET U0 ol § I EXAMOI2EE F7H7L HE=I|E7HE S| 65%0|TH0 He g
@ eys # 65%0|0F StEfOlR = HFSI|IE7FEF 2 B 7I=Aute] Forg 2L HE
¥ E| A3&2E: 100%
(THl: TRl
3. AlLIZ| 80 ofst =HE 118
(EHgl: Worel)
4. XA ZH (VaR : 99%, 10¥) 88



{2 Ch & 7l ed Of2=(1) ()
M F4 ELS 0 0 0 ol
A =4 ELS 301 301 x|
A 301 301
2. IPAEE AHlofl g UI| &ix
AS ol det Al =97 x OL7|Abst Al =2l ox
HTESoE HBFXNE
e =
- 8.00% 2471 a 10.00%
: b 4
6.00% 1871 i
4.00% 12702 ! 60% EES T
2.00% 671 a
e ——
- e e & L L L LT -40.00%
21871 1
75% 85%  90% 100% e
> ZF FsEI|HdEEIIL0 RE FIEFAE ST H=E=Z|FE71E | ot =EHE F= Al 2.00% X n
n=1234)& Xg = &
Xts =743 A] 670 12701 1820 24710
90% Ol&t 85% O 85% 0|4 75% Ol
@ =Yy HFI|IE7IEEH Y ZE PIE=XAL] BT DR E=E=T|ECEC| 60% 0140 H2
or7|AbSE A] # EEBIZ|IEFIHEE0 ol 3 F|=XLo|2tE FXFF H=E=P|E7HE2 02|02l He  EgeE
@ 2EYE  x c0%0|W HACHE ETTIEIEAE YO BE TIERAL T BUEHY
w | flg+45: 100%
Tl w
3. AlLIZ| 80 ofst =HE 18
Tl W
4. XA ZH (VaR : 99%, 10¥) 14



