800%

533%

—267% 000% 267%

6002

=

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

~
(o]
y
N
S N = | =
S il %o | ®o
=~
)
= IR R
3 o |~
H
<H
S
_u—._ o o o
=
m (=] (=]
all © | S| S
=
30
G o | ol
= K
5 K
-
of
4l
o ~ 2
2 B & #
= RN
T S 1]
ol K- | K 7
=
2
n
il
I
| = %0
11 A S 2 &
T+ B 20 i
E]
~

3. AlLtE| 2oy ot
4. X|C&A2H (VaR : 99%, 102)

BHAEX A

E



2017-07-27

& Hefch 4 Hel g8 o <=(1) = (2) =EX|H(1-2) i
it FIkx|$ ME 0 639 -639 X
A4 FIHX| HE 0 3,354 -3,354 EHY
A 0 3,354 -3,354

2. TPAME AHajol e oo 23

0 n . n
-8.00% -5.33% -2.67%

-20

-60

3. AlLt2| 0| of$t 2oHE 269

(5HS1: ware)
4. A|C2 A3 00 (VaR : 99%, 102) 162



2017-07-27

& Hefch 4 Hel g8 o <=(1) = (2) =EX|M(1-2) Clin ]
A FIX| 5 28 137 0 137 pLe]|
A FIhx| 5= gt 0 146 -146 EkQ|
A 2,232 2,377 -146

2. TPAME AHajol e oo 23

TO1500
H_I‘I
at
20
0 L L L
2.67% 5.33% 8.00%
-20
(5rgl: wural)
3. AlLE| 20 o3 2olus 9
(Thel: wfakgl)
4. Z|Cj&AMZH (VaR : 99%, 10Y) 69



