24
2,340

o
N
o
<
2 i = (= ;
5 <0 | KO E
S
@
N
= 32
=l m | m %\v
= KEE 3
H [t}
<H
52
~ i~
N ©
_uf_ooo [aV)
=
m m | m
'l © | 2|2
=
b}
(8 oju | ol
o | X
® K
+
ol
<
o ~
R <F | <k &
El K| K
T S 1]
~ B =
=
=
n
LY I ;
|| % - 8 2 8
10 i = 5 ;
Gl [k wm| X oFm
E]
N

=

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

3. AlLtEl240f oj8 20w

BHAEX A

E



o
N
o
e
= il = | =
I <0 | RO
N
=)
= |~
=~ MEIE
H
<K
¢ NEIE
w._u N |~
=]
)
A_looo
s ]
=]
3
I~
©
o
1
b}
oF NN ]
= E1E
< __.An %
w
o b
4
el | N} ]
=l Ko | Ko a 0
N | N 1] &
ool oF [ of =1 3
| «©
m 1
=|
n
= | I | I
i 8 g & ° S % 3
|r° 1 I I
=< 0.
o
~

700

=

4. =42 H (VaR : 99%, 10Y)

3. AlLtE| 2oy ot

BHAEX A

E




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

2018-06-26

T Hefich & Hlqd O 3=(1) H=(2) =EX|M(1-2) Clin ]
M3 S ES g 3,468 0 3,468 X9
A FIhx| 5= Agh 3,639 0 3,639 EkQ|
A 9,960 6,321 3,639

2. THYNE Ao BE 87| 2YTE

TO1500
L}
ar
20
0 n L L
2.67% 5.33% 8.00%
=20
(EFSl: el
3. ALIZ| 20|l o3t &jHE s
(EFSl: arel)
4. HCfEAMZH (VaR : 99%, 10) 730



