~
Ry
[32)
?
[=)
Y]
[=]
N

L

3,555

3,555

O

=

FIHX| 5

KO

Kk

Kk

=

L

2,415

2,415

K-

Kk

KO

Ofu
]

/7154
F715H

=

KO

38

38

Of

=

6,008

,008

6

e

2. THEYE Hefof| oE 2] &7 =x

ET

5 33% g,00%

2.67%

20 1

=20

7l

282

3. ALtz ot &

7l

626

4. Z|j&AZH (VaR : 99%, 10Y)

EHAERMEE



N 7 7
o = =
e = =r
Q F|F|F|F ol
S %0 | %0 | %o | &0 N
0| < m |
le|s|[I|=
' n J n
SlalolR|2
o ~ < -
0 [=°]
=]
21&|s|o|8
M ) © N
il
I~
©
[aN]
|
|z | ow| ol §
KF | KF | = | =
K1 s
i 5
. ¢
4
~ o
| &1 m_.
2| =zr | Ko | Ko ) o
KF|KE RN ) 2 A4
oF | ok W m qmlh
= | ol
= =
l_-ll I I I HH_
Hio 2 = & e S 3 2 of
=% —
— — | = 0
HEALEEAES = & o
=Tl BT TR DT R 3 I
[E] <
ai -

810

4. X CjE&A 3N (VaR : 99%, 10Y)

EHAERMEE



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

o =(1) 1))
A T4 T 0 (] (] U
A F4 FY 720 0 720 B
A FIR| 5 28 0 (] (] ol
A4 FIX| 5 28 48,137 3,606 44,531 Z9|
A 48,856 3,606 45,251
2. IHAME AHeljof ME 7] &o3x
TO1ROO
u
ot
20
0 1 Il Il
2.67% 5.33% 8.00%
=20
(EHSl: wakel)
3. A|lLt2| o] ot =QHEF 13
(HSl: arel)
4. ZCiE=HZH (VaR : 99%, 10Y) 1,781

EHAERMEE



