~
o
~
e
)]
~
(=]
N

TIZ|Z g
KO | Ko | w0 32
o
S
I
2 3 &
©|lo|8|a o
< < S
3¢
I~
©
olo|loe|e N

364

wn <
s8]
< <
| oow | o
K- | = | =
K1
_|_I
ol
4
~
<+ <k =
=l -l -3 o
KF| N~ mj)
KF | K- =
=
i
< | i
Hin o o o
AR RS R 3 w gt
=] k] 0 mm
E]
~

4. A|Cj2AIZOH (VaR : 99%, 102)

3. AlLtE| o] ot

ERAETNNMEE



~
o
~
e
)]
~
(=]
N

KO | RO

-956
9,560
9,560

956
1,855
1,855

0
11,416
11,416

744

2
™~
(o]
o
x| 1
KF | K-
K1 3
- »
ol o
4l
ﬂ 4
| = o i
K | KF " %
m. o
= 5
q 1
bl
= , _ _ |
o g 2 § ° 8§ g9
| = 20 —
BIEIRl ¢ ¢
E]
~

-60
4. XA 3Y (VaR : 99%, 10¥)

3. AlLtE| o] ot

ERAETNNMEE




2019-07-17

HeliRd 0 =(2) EX|4(1-2)
M F=4 F4 0 0 0 L
= EN e 891 (] 891 U
A FIX|$ Ag 0 0 0 el
=7 = /VSES Agt 5,297 (] 5,297 L]
| 10,400 4,212 6,189
2. HEEE Aol mE fH7] 2z
TO1500
L}
ok
20
0 . : :
2.67% 5.33% 8.00%
=20
(EhQl: kgl
3. AlLta| 2o o8t 2oluE 1
(EH9: wmtg))
4. F|Cf&=4 2 (VaR : 99%, 10Y) 200

ERAETNNMEE



