)
i
o~
<
[=]
I
[=]
I\

KO

7,766

7,766

K-

4

KO

o
=l

X

F7hx%

|

KO

106

106

o
=

7

F7kx| %

4

KO

o
=l

X

ol
Klo

o

|

KO

102

102

O
=

X

2753

7,974

7,974

A

K

ol

4

7l

k

od

Hejol w2

o
<0
Z0
[E]

F

b

E

5.33% 8.00%

2,67%

20

3. AlLiE| 250

572

99%, 10¥)

4. Z|C&=A3Y (VaR

EHAERMESE



2020-02-13
f
i

KO | KO

352
5,512
5,512

66
2,014
2,014

522

=85
Al IS PN i
2
™~
@
[aN}
I
< | <r 1
K+ | KE
K @
s :
ol o
44 _
. ~ ]
<0 ol
<M | <T .
ol K- | KF m 2
< = o
= @
= |
=
1]
I_-jl Il | | Il
o 2 ¢ 8§ ° 8§ ¢
e
= | = <0 —
Jn L3 < MO H_.n_._
A JF | o0 3
E]
A

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

3. AlLiE| 250

EHAERMESE




2020-02-13
i

T
0 | o | %o
KY | KV | K g
o
o
[es]
%7
-— o
QoS ]| 5
0 o | — 7]
el=
Te]
2
~
©
[aV]

0

0

0
4,091

o
=
=3
=)
ar
)
=}
()
u
<l
o

14
288

99%, 10%)

(=] [o°) o
o 0 (=] o
N |lo]lQ] v o]
©o o | »n oy
- - =
3T | on | om
K- | <1 | <I
K1
;.
ol
4
~
<F | <F ol
A
KF| NN m_.m
K- | KF =
=
==
™
<
. g - S
AR R Tl
= || @ 20
[E]
N

g

F

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

EHAEN




