n
<
©
<
o
@
)
o

y

4,660

4,660

<r
Kk

<r
Kk

KO

]
=

X

F7HR|%

=

y

67

67

O

=l

F7HRl%

4,727

4,727

27|

HeHoy| et

F

<0
Z0
E]

b

8.00%

¥

5.33

2.67%

20

-20

3. AlLt2| ™o ot

362

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

ERAETNNMEE



n
<
©
<
o
@
)
o

F
y

KO

286
10,061
10,061

0
2,591
2,591

286
12,653
12,653

826

®
~
(o]
o
= | = 1
k- | K
K1 3
L »
ol o
441
~ d
= | = o
k- | KF " 2
e g
= @
q ]
o
H 1 1 1
Hi 3 =4 m e ,m m
— | = <0 —
EIE(E] 2 ¥®
E]
i

-60
4. Z|CHEHZH (VaR : 99%, 10Y)

3. AlLt2| ™o ot

ERAETNNMEE




HE W : E3AECH0|LLZ|ORA|Ok(=)

2019-06-05

el ad O ==(1) o= (2)
AR 4 F4 0 0 0 Gl
= F4 F4 995 0 995 R
A IR 5 gt 10 0 10 el
FA FIHX| g 4,969 0 4,969 e
A 9,888 3,923 5,965
2. IPHAE Heljof e 1| &3 X
TO1500
u4
EI—
20
0 1 1 1
2.67% 5.33% 8.00%
=20
(EH9l: i orel)
3. ALt2| o] ojst &oHE 10
(EHSl: HHorel)
4. X|Ci=H 2N (VaR : 99%, 10 221

ERAETNNMEE



