800%

533%

—267% 000% 267%

6002

=

500
400
300
200
100
0
=100
-200
-300
-400
-500

~
-
<
<
a5 BN = | =
I Ell 10 | KO
N
o
= a | o
= ©|lo| v
H
<H
g8
_-T_ooo
=
)
+ AR
=
0
G o | ol
o | %
® K
-
ol
4
- ~ 2
2 B & #
N K| K
T S 1]
Gl K- | K- =
=
=
n
I
Hio
= | = <0
i GRS 2 &
+ B wl =ral
E]
~

3. AlLtE| 2oy ot
4. Z|cf=A2H (VaR : 99%, 102)

BHAEX A

E



2017-04-17

T Hefich & Hlqd O 3=(1) = (2) =EX|M(1-2) i
o FIx| 28 53 0 53 |
A4 FIHX| Agh 298 0 298 EkQ|
A 2,284 1,986 298

2. TPAME AHajol e oo 23

TO1500
H_I‘I
at
20
0 n L L
2.67% 5.33% 8.00%
-20
(EFSl: el
3. AlLtE| o) ol3 2olus 10
(THel: " atal)
4. Z|Cj&AMZH (VaR : 99%, 10Y) 77



