0
-
]
~
Q
[}
—
(=]
N

y

4,830

4,830

<r
Kk

<r

Kk

KO

]
=

X

F7HR|%

=

y

68

68

O

=l

F7HRl%

4,898

4,898

27|

HeHoy| et

F

<0
Z0
E]

b

8.00%

¥

5.33

2.67%

20

-20

3. AlLt2| ™o ot

360

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

ERAETNNMEE



0
-
]
~
Q
[}
—
(=]
N

y

9,502
9,502

1,776
1,776

11,278
11,278

737

®
™~
©
[aN)
I
v 1
K-
K1 3
T &
ol o
4l
m. 4
T o )
7 m g
= S
— [oe]
q I
——
n
H 1 1 1
Hi 3 =4 m e ,m m
S mw 5 &)
I | s %0
E]
N

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

3. AlLt2| ™o ot

ERAETNNMEE




2019-07-18

¥ H=(2) TEX|M(1-2)
AR 4 F4 0 0 0 Gl
A =4 =4 882 (] 882 L
M ESIYVES At 17 0 17 e
| kx| 28 5,338 0 5,338 el
A 10,424 4,204 6,221
2. IPHAE Heljof e 1| &3 X
TO1500
u4
EI—
20
0 . . .
2.67% 5.33% 8.00%
-20
(SH9l: warel)
3. AlLE| o] oft &HE "
(EHSl: wHgrel)
4. X|Ci=H 2N (VaR : 99%, 10 200

ERAETNNMEE



