)
iy
o
<
o
@
)
o

y

4,864

4,864

<r
Kk

<r
Kk

KO

]
=

X

F7HR|%

=

y

138

138

O

=l

F7HRl%

5,001

5,001

27|

HeHoy| et

F

<0
Z0
E]

b

8.00%

¥

5.33

2.67%

20

-20

1

3. AlLt2| ™o ot

2,571

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

ERAETNNMEE



23
554

=]
N
m
e
2 F|l=|=
N Q KO ﬂ
~ ™ un
Sleo|&|R
wn o <
< ~
O [l <
|| XN
- Nl
= -
Sleoleo]3
~ ~ ]
2
™~
©
[aN)
I
zr | ow | o 1
KF| = | =
K1 3
T &
ol o
4
il | A} 1
2 [ o | o ; o
KF N[N mj 2
oF | oF o g
— [oe]
q I
——
n
H Il 1 Il
Hio 3 4 Q e & 2
L-O 1 1
bl i e S % 58
JF | =4 dF | en <Y
E)
[

-60

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

ERAETNNMEE




2019-03-29

el ad H=(2) =ZX|M(1-2)
AR 4 F4 0 0 0 Gl
4 F4 F4 894 (] 894 U
A IR 5 gt (] 0 (] el
FA FIHX| gt 18,567 0 18,567 ze|
A 23,035 3,574 19,461
2. IPHAE Heljof e 1| &3 X
TO1500
u4
E"
20
0 : . .
2.67% 5.33% 8.00%
=20
(EH9l: i orel)
3. ALt2| o] ojst &oHE "
(EHS): watel)
4. Z|C=4AFH (VaR : 99%, 10 728

ERAETNNMEE



