sl

Cy . EYASQICAQT(X})[ZA-THAIS ]

S Al 2013-11-04

1. A=Y

;e HeHona HeHRY 0K ==(1) HE(2) =EXN4E(1-2) [}
a7 SPINES e 0 0 0 U
3 SPINES e 3,358 0 3,358 U
2E] 3,358 0 3.358 U

2. IYAS Heol OE e &R =

36331

100 /
0

-100 -EWD% 26M— 53— B0
-200
-3m0

-400
-500

3. U280l 28t &2AMS

(SH9l: WorRl)
EASQIMASTH(K)[FA-THES] 270

4, Z0EA3Y (VaR: 99%, 102) (cto): wiorg)
EAEQIMASTH(R) [FA-THYE] 207

EYABTNZE



