1
<
-
i
)
o
o
(o]

L

6,210

6,210

K-

Kk

KO

Ofu
]

F7pRI%

3]

L

965

965

O

=

F7Hx|4

7175

7175

&

2. THEME Hefjof| o2 b7 23 x

F ol

5.33% 8.00%

2.67%

20

=20

ol

77

3. AlLt2[ 28] ot

ol

397

4. A ZH (VaR : 99%, 10Y)

EHAERMEE



) o &
- &l &1
- e ey
s £ F &
-— ol o ol

R < @ @

5,021
5,021

1,794
1,794

wn wn
o | ®
o | o |
4
™~
[(e]
al
|
T -
K-
K "
- 5
: ﬁ.
<
— o
3 . e
T ° of
K m ® <4
il 2 !
S ] ol
= =
I_-jl | | | | HH
fo 2 § & ° 8§ § 8 o
— | = %0 . —
T|T 5 5 & o
JF | 0 o =
E] =3
ai -

420

4. A ZH (VaR : 99%, 10Y)

EHAET MRS



HEH : El{AECIO|LIZ OFA|O}(R)

o =(1) o =(2) EX|M(1-2)
A F4 F4 (] 0 0 U
L T4 F4 665 0 665 U
A FIX| 28 (] 0 0 |
A4 FIX| 5= gt 13,259 0 13,259 ]|
A 17,968 4,044 13,924
2. THAME AHeljof ME 7] &3 x
TO1500
uH
ot
20
0 L L L
2.67% 5.33% 8.00%
-20
(EHSl: wakel)
3. A|lLt2| o] ot &QHF 11

4. ZEdE

OH
21

(VaR : 99%, 10¥)

EHAERMEE



