23

800%

533%

—267% 000% 267%

6002

=

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

-
(=]
o
2
S N = | =
S il %o | ®o
=~
)
= IR
=3 < | <
H
<H
S
_u—._ o o o
=
m o o
il | 2| ®
=
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



142
89

-
S
(=2
Q
a5 A EdE
] il %o | %0
&
= o | o»
el o [R5
=3 -
H !
<H
S o | o
il o | R | R
= - |
)
A_l o (=) o
= i
=
3
I~
o
o
1
70
(8 oju | ol b
o | X
® K %
H @
ol b
Rl
o ~ i
20 R R =
ol < | = o .
7T IR mj &
G K- | K- = =}
| «©
m 1
=
n
T | I | I
_m.ﬁ e % S 1 I I
i RS 3 5 &
G <1 | OF [ % X0
E]
N

=

4. A|C2 A3 00 (VaR : 99%, 102)

3. ALtE| 2ol of3t

BHAEX A

E




HEYE : EC{AECIO|L}2{OFA|OH(R)

2017-09-01

T Hefich & Hlqd O 3=(1) H=(2) =EX|M(1-2) Clin ]
o FIx| 2g 3 0 3 EHQ|
=7 ES/OVES At 0 306 -306 x|
A 2,134 2,439 -306

2. THYNE Ao BE 87| 2YTE

TO1500
H_I‘I
at
20
0 n L L
2.67% 5.33% 8.00%
-20
(Thel: 1 atgl)
3. AlLtEl240f oj8 20w z
(Thel: wfakgl)
4. Z|Cj&AMZH (VaR : 99%, 10Y) 78



