©
Y
n
=
)
(o]
o
(o]

L

4,386

4,386

O

=

FIHX| 5

KO

Kk

Kk

=

L

1,989

1,989

K-

Kk

KO

Ofu
]

/7154
F715H

=

KO

74

74

Of

=

6,448

448

6

e

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

ET

5 33% g,00%

2.67%

20 1

=20

7l

349

3. ALtz ot &

7l

730

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

EHAERMEE



3 7 7
oy 2l 2l
Q =r =r
& F|IF|F|F|F Z wl|
< K0 | %o | ®o | ®o | O N
o <)) -l o
gl=[s]=|8|3
! < 0 o
o | o] m | :
0|0 |w]|o]|loa|wn
((-) m (<)) 0 ~
(3] (3]
o n % ol o %
L < I
il
I~
M
[aN]
|
o | =r | =r | ow | o J
2 I (O e e
K1 e
- o
% ¢
<
— o
N B 1|
H | |mm & 5
= | | =r|Ko| Ko . o
ol I L R S . 5 A
K- oF | oF & 2 il
S ! ol
= =
l_-ll I I I HH_
Hin @ = & < _m m m of
== —
— — — | — 0
RIEFIR|FIRI|T uo ol o
B[ = I 1 I 3 < =)
[E] <
ai o

350

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

EHAERMEE



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

o =(1) o =(2)
M F4 F4 (] 0 0 U
A4 T4 F4 696 0 696 U
M FIR| Agt 7,733 7,823 -90 9|
A4 FIX| 5 28 40,872 4,045 36,827 Z9|
A 41,569 4,045 37,523
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 15
(H9l: weral)
4. ZCiE=HZH (VaR : 99%, 10Y) 1,559

EHAERMEE



