wn
<
m
e
)
=
)
I

X|M(1-2)

A
H

oi==(1) 0 & (2)

Ak b

Hajeh o

K0

E
K+

Kk

|

KO

5,075

5,075

K+

K+

K0

ot
b2

F7HRI%

=

KO

141

141

T
%

F7hRI4

5,217

5,217

Ki

ol

7| &

3

od
1]

Hepoj|

1o
<0
=0
E]

F

b

5ol

5.33% 8.00%

2.67%

20

20

1

3. AlLta| 2ol ofs aojus

2,596

4. X4 2 (VaR : 99%, 10Y)

28

BHAEX A

E



479

(TH9l: et
32

n
<
m
<
z N == |=|=
Q il %o [ %o [ %o [ &o
&
= o~ < | @
Kl 2 (S]o)2]5
K I A
1H
<H
~ o ~
e <
d MEEEIE
= - -
= RS ©
+ MEIEIGIE
= 7 1) R
3
~
©
N
1
180
O <r | <7 | ol | o ]
7 AR ED
& K %
= @
ol v
4
0 | .J.L 7
=l <7 | <7 [ Ko | Ko o )
Gl K- | KE [N | R nj 8
< oF | ok =3 =
= P
=3
]
z ! I | I
Hio @ g & ° § 3 8
by
i e R R e
- I T T T 20
H
N

=

4. X4 2 (VaR : 99%, 10Y)

3. ALt2| 2ol ofst

BHAEX A

E




HEY .

2| & ECHO|LL2{OFA|Of(22)

2019-03-05

7= Hafich & HY¥ oi==(1) 0z (2) =EX|M(1-2) H3
Mg F4 F4 0 47 -47 L
=4 F4 F4 937 0 937 U
M FIx| 28 44 0 44 e
A4 FIHX| == 18,412 0 18,412 A9
A 22,442 3,093 19,349
2. THAAE Ao e oH7| £3x
T01500
H_I‘I
ot
20
0 I 1
2.67% 5.33% 8.00%
=20

3. AlLt2| o]l oot 2 HE

4. X4 2 (VaR : 99%, 10Y)



