23
2,295

m
N
~
<
2 i = (= ;
5 <0 | KO E
S
@
N
= 32
=l m | m %\v
= RIEIE: 3
H [t}
<H
52
~ i~
N ©
_uf_ooo [aV)
=
m m | m
¢ RAEIE
=
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



m
<
~
It
©
-
)
&

Il

H|

x| 4(1-2)

H
<H

0 ==(1) o =(2)

Ak b

2y &

K0

50

50

ot
%

il
Klo

oF

=

KO

-121

121

th
<

/153

-121

121

2

K

ol
4

|

3

od
il

Hepo ot

Hfo
<0

s

2. Il

696

-5.33% -2.67%

-8.00%

60
40
20
-20
40
-60
2

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

3. AlLtE| 2oy ot

BHAEX A

E




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

2018-07-03

T Hefich & Hlqd O 3=(1) H=(2) =EX|M(1-2) Clin ]
o FIx| 2g 0 0 0 EHQ|
A FIhx| 5= Agh 3,449 0 3,449 EkQ|
A 9,980 6,531 3,449

2. THYNE Ao BE 87| 2YTE

TO1500
]
ot
20
0 n L L
2.67% 5.33% 8.00%
-20
(THel: Hatg)
3. ALIZ| 20|l o3t &jHE v
(THel: Hat3)
4. =42 H (VaR : 99%, 10Y) 711



