1
i
-
e
)
I
)
N

Hefch &

KO

8,080

8,080

K-

<r
K-

KO

-229

229

O
=

F7HR|%

|

KO

76

76

O
]

F7hxI%

8,157

8,157

Ki

ol
4

7l

I

od
1]

Hejof ot

o
<0

E]

t

I-A

ol

5.33% 8.,00%

2.67%

20

~
orl
-

3. ALi2| 280

~
orl
-

544

4. ZC=AM 2 (VaR : 99%, 10¥)

oK
=

.

E2AER}



& ol ol
= & &
Q =r =r
b = | = 3 o
pre prey (=]
Q KO | O i i
2] [=]
N~
NEIE
[22) oM
~ |~
Sl ]| o
Sl =
= | =
n mn
B|R|R
| | w |
a2
™~
©
[sN)
I
| =r 1
K- | KF
I -
ol 6.
4
~ Lo
R oY s
= EdEs b
7 LG il R <
Ly = = -
N = % jod
s | o
[37] —
3
H | | | | HH
Hio @ 2 & ° m m _m of
! —
A 0
tlEl= 2 5 & o
= | | B < =2
[E) <
o -

302

.

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

EZAER}



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

2020-01-21

Hefch &

KO

742

742

K-

<r
K-

2

6,161

6,161

N

F7HR|%

|

KO

10,407

10,407

F7hxI%

11,149

4,072

15,221

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
-

3. ALi2| 280

~
orl
-

284

4. ZC=AM 2 (VaR : 99%, 10¥)

oK
=

.

E2AER}



