23

800%

533%

—267% 000% 267%

6002

=

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

~
(=]
&
Q
S N = | =
I Ell 10 | KO
N
=)
Ll o | B | @3
3 < | <
H
<H
g8
_u—._ooo
=
m n | wn
¢ MEE
=
70
G o | ol
= E1E
® K
-
ol
4
o ~ 2
2 B & #
N K| K
T S 1]
T RS =y
=
=
n
T
Hio
= | = <0
i GRS 2 &
i+ Bl wl =ra
E]
N

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

BHAEX A

E



2017-09-07

& Hefch 4 Hlqd O 3=(1) H=(2) =EX|M(1-2) Clin ]
it FIkx|$ ME 0 0 0 XY
A4 FIHX| HE 0 2,880 -2,880 EHY
A 0 2,880 -2,880

2. TPAME AHajol e oo 23

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

-20

-60

3. AlLt2| 0| of$t 2oHE 231

(5HS1: ware)
4. A|C2 A3 00 (VaR : 99%, 102) 145



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

2017-09-07

T Hefich & Hlqd O 3=(1) H=(2) =EX|M(1-2) Clin ]
M3 ES L ES Agh 109 0 109 X9
A4 FIHX| Agh 0 199 -199 EkQ|
A 2,069 2,268 -199

2. THYNE Ao BE 87| 2YTE

T01500
H_I‘I
ot
20
0 n L L
2.67% 5.33% 8.00%
=20
(Thel: 1 atgl)
3. AlLE| 20 o3 2olus .
(5HS1: ware)
4. XA 3 (VaR : 99%, 10Y) 74



