)
iy
o
<
o
=
)
o

y

4,906

4,906

<r
Kk

<r
Kk

KO

]
=

X

F7HR|%

=

y

139

139

O

=l

F7HRl%

5,044

5,044

27|

HeHoy| et

F

<0
Z0
E]

b

8.00%

¥

5.33

2.67%

20

-20

1

3. AlLt2| ™o ot

2,599

4. Z|CHEHZH (VaR : 99%, 10Y)

ERAETNNMEE



)
iy
o
<
o
@
)
o

23
559

F|F|F|=F
K0 | KO | RO | kO
~ -—
2l5]|-|8]2
m | - -
wn L I
~ o
o | © O |~
29082
- NN
< <
18l l8
R IS ~ |
®
™~
©
[aN)
I
(=0 | o | o 1
RE [ KE | = | =
K1 3
™
- @
ol o
<A
7 | m A} 1
2 | 2| Ko | Ko ¥ ,
N S s g
oF | oF ¥ g
— [oe]
q I
i
H Il 1 Il
Hi mmmomm
o
tlelE|w|= 3 T
= S 70 T <
E]
a

-60

3. ALtE| 20 2|5t
4. 22N (VaR : 99%, 10%)

ERAETNNMEE




HEYE : ER|AECIO|LIS OFA|OF(R2)

2019-03-28

el ad O ==(1) H=(2)
AR 4 F4 0 0 0 Gl
= F4 F4 900 0 900 R
M ESIYVES At 0 0 0 e
FA FIHX| g 18,503 0 18,503 e
A 22,984 3,581 19,402
2. IPHAE Heljof e 1| &3 X
TO1500
u4
ok
20
0 : . .
2.67% 5.33% 8.00%
=20
(EH9l: i orel)
3. ALt2| o] ojst &oHE "
(EHSl: wHgrel)
4. Z|C=4AFH (VaR : 99%, 10 726

ERAETNNMEE




