©
iy
)
<
o
o
o
N

Hefch &

KO

4,526

4,526

K-

<r
K-

KO

O
=

F7HR|%

|

KO

3,842

3,842

O
]

F7hxI%

8,368

8,368

Ki

ol
4

7l

I

od
1]

Hejof ot

o
<0

E]

t

}A

ol

5.33% 8.,00%

2.67%

20

~
orl
-

308

3. ALi2| 280

~
orl
-

541

4. ZC=AM 2 (VaR : 99%, 10¥)

EYAENMSE



(X —~ —
N ofl ofl
g &l &l
Q r =r
)] - . .
= = o0 o ok
R K R

7,731
7,731

1,153
1,153

8,884
8,884

a2
™~
w0
o
I
T J
Kk
K1 3
t 2
ol 6
41
e o
<0 = m.“
o 2r o
= Kk ) 2 <
< = S !
S | or
m —
H | | | | Hq
1
m_“ 3 = & e m m _m M
== m 5 &l L1
10. =N
[E) <
o -

690

4. XM 3% (VaR : 99%, 10Y)



o
=
=3
=
ar
o
[=}
o
1]
<
i)
|

2019-08-26

Hefch &

KO

775

775

K-

<r
K-

2|

42

42

N

F7HR|%

|

KO

5,240

5,240

F7hxI%

6,015

3,852

9,868

Ki

ol
4

7l

I

od
1]

Hejol ot

o
<0

E]

t

I-A

TO1500

3ol

5.33% 8.00%

2.67%

20

=20

~
orl
-

10

3. ALi2| 280

~
orl
-

194

4. ZC=AM 2 (VaR : 99%, 10¥)

EYAENMSE



