©
©
;
<
<
o
@
)
o

y

5,014

5,014

<r
Kk

<r
Kk

KO

]
=

X

F7HR|%

=

y

72

72

O

=l

F7HRl%

5,086

5,086

27|

HeHoy| et

F

<0
Z0
E]

b

8.00%

¥

5.33

2.67%

20

-20

3. AlLt2| ™o ot

2,700

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

ERAETNNMEE



24
754

[(<]
<
2
S z1z|z|3
54 K0 | 0 | %0 | ®O
< o | ©
gIR|=|R|S
(=) ' 1 o
< -—
Nl Qe8]
|~ N W
=12 2
Ol n|Oo| S| un
N o o |
®
™~
©
[aN)
I
=] | ow ]
ol 7 A T
K1 3
T &
ol o
4l
7 | m A} 1
2| 0| Ko | Kio = .
N S s 5
ok | ok e g
= ?
——
n
H 1 1 1
Hi mmmomm
il
tlelE|w|= 3 T
ETH BT TR TS it
E]
N

-60

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

ERAETNNMEE




2019-04-16

Head o= (2) =EX|H(1-2)
A =4 =4 0 0 0 By
FA =4 F=4 1,018 0 1,018 Z
A IR 5 28t (] 26 -26 el
FA IR g 17,470 0 17,470 x|
A 22,570 4,083 18,488
2. THHARE AHajof wE 9ty 293X
TO1500
u4
ok
20
0 1
2.67% 5.33% 8.00%
=20

3. AlLiE| 2o ot 2o E

4. Z|cfEH 3 (VaR : 99%, 10

ERAETNNMEE



