52
KO | KO | KO g
o
0
= o | X 3
©olefe|n~ Y]
~ N o
52
™~
©
o|lo|lo|o N

533

- <
5|leo| 8|
~ |~
2| oj | ol
K[z | =
K
;.
ol
A
~
- EE CE
< K K
NS )
KF | KF =)
=
==
7]
T
o g 8 8 8
TlE|R|® mo g _
| 2| JF | 60 i ol
E]
i

g

F

3. AlLt2| 2o
4. &M ZH (VaR : 99%, 10Y)

EHAEN



363

TI|IF
K0 | KO
|88
Ol =]
<<
olz |z
SRR
o | o
Nl oo | o
Oola|oa
@lw|w .
32
™~
@
[aN}
I
T | =r 1
K | Kk
K @
s :
ol o
4
. ~ ]
<0 ol
T Bk .
ol K- | KF my 2
< = o
—_— [o0]
S
——
']
I_-jl Il | | Il
o o
Hin 3 = & © o ¥
e
= | = <0 —
Jn < .rﬂu MO H_.n_._
AN L =
E]
a

-60
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250

EHAERMESE




289

99%, 10%)

= I
KO | KO | KO 2
o
o
©
I ¢
Alola]lm 5
~ o |~ ®
- | -~ N
o -
_—
o 2
— (A ©
=3 o|le|leol 8 ol
—h o
o i
al
.
|
o
e P N 3
[l ] mjlo|wn| N Lo
~ O | n o
Eh - - =
—_—
r
= | an o
K- <1 | <I
K
_+
ol
4
~N
EARG 0
T %%
KF| NN m_.m
KF | KF =]
=
==
1]
LY
Ho R ° R
— — | = <0 i
TI|FITI|T mo ol
| =4 dF | on —_—
E]
a

g

F

3. AjlLt2| 2o
4. XC&=MZH (vaR

EHAEN




