TodE

=) SlIX| ALt 3|A ME], SATHK] B 22 CtR = Zdstat sk

o

Y- BAThsbm ZAstnt . 2027H 88 EY oY - #At
AN 77

adrianus026@gmail.com - GitHub - SSRN - LinkedIn

&= Rl Wit 2iEE] 28 == sikt

Z¢l £ old, EZlolg, 3lA|, SAl Ul 322 LiF AMMSLICE O AMSE =8 6 Hez 4
1, AIFIS ERP AIHIZ0 21, =20| LHRXA| Zet R2S ST AT He THoz Hetst= SYLIC 3|AQF Al”FE 20| CHELIT.

=& 6™ SSRN1} ResearchGate A

1. 1% of| &t of2f wTI2t AEH2] sl X[H|E {2
Optimal WTI-FX Hedge Ratios Under a Fixed Budget

2 oflAtat M 7|7t OfRLtE BHIE 1222 AER-CR G511, W] &4 J|EC0E CHA| Z|FStiELICt

2. EE HofRo| 324 2lA] HELS|X|
Covariance-Aware Delta Hedging of a Quanto Knock-Out

WTIF fIE2{o| SE4E REL 22 F Bi2(0] 2= Sl|X[LICH Z2tet AF0] O{L|A ZEFX|=X] FLICH

S 9 SIS ELYs|n|, S8 x| ™= 22| X
IFRS 9 Cash-Flow Hedge: Combined vs Split Designation

L2 ZXNE F IR XY EZ SIAXNEIFE W £ HEI} H|Z 1t £20] ofZH| HatX|=X| AMEELIC

4. 2|2 ESG SAI2t 71 &I
Mandatory ESG Disclosure and Corporate Hedging (Korea [ KSSB)

TAT| 380A2] 2016HEE] 2024E7K] BAIZ, KIHTEE TMo} SR o|2sit s|K|517] MEtT THE AFRO| = ETHE Fa
Lict,
F4LE

5. KIKO AlEHE Z2 E2 CHA 817
KIKO Through the Program

2008 KIKOE Ul & £2 CHA| AMASLICE Bi2|0= AIZ2RSE YEIRLZ HHEL(C
S3fist Hi2| o2} XIH bi2|of
The Benign and the Lethal Barrier

Z2 TN = Hi2[0] 3X|2F KIKOE ARSUICH A2 ol SM9| drefnt ® =7t ZRSLIT.

ok
rlo

HI=x

o

=

.‘

TEQF 211: github.com/JihongParker/wti-fx-hedge-program

r=
rin
=

HongERP


mailto:adrianus026@gmail.com
https://github.com/JihongParker
https://ssrn.com/author=12066228
https://www.linkedin.com/in/jihongparker
https://github.com/JihongParker/wti-fx-hedge-program

ESG 2ZESNE0| P & ZH 52 MR ERP AHIB. &S oM Aot §|X|5t0 Lot SAIEXIE

o| TS SAsH oLt T2 T, A Ask HXH Ch7|Y, ZAL =5, A9 OIS 2HE ME glolsL

s x| B

IAL| AEALS| IPYAHE 2ZIFE M 210] EE5t 0 HaslsiAM 371 silX| I{EE Tte= SYULICH 3, T
1 5tHe O|2| A[4kel ohU P 9IELICH Python, React.

HE M

S0 =20M £ HE 2 44T 2 £210|C2 AH o EE FE ALO|E. HpZ 2tol=212| glo]

E#o|g glA3

Helg 012 4 x5 AT, M 22 5T UK %1, BE

e

2022.10 ~ 2024.04 - |

3 87| Fey

2024.04 ~ 2025.03 - stA0{sH
Ho| ZAL

2025.03 ~ #ixff - UKO{&td
0] ZHAL

2025.09 ~ 2025.12 - 243 g ae|=0|2] HEZ
EXAM ots gof X|=

HEAI
o=

rir

25t

et 7|E2 Mt gstn, BhE A2 A0 2R

!
£ HM7t JELch

£

Python - TypeScript - Excel VBA - LaTeX - OpenDART - SQLite

mfo|zafelof RZLIct.

2t
<]

g =]
T

&

o

2

FHOl| A|LkgfL| T

OI:I

A HY IS

sl 20| 2|A3 AHO|EE X|Lt FHEo|| HELICL Python, SQLite.

4]

== 4

|C}. React, TypeScript.

o

20 Ul A Bix(O]



