1
<
)
=
)
I
)
N

H2fcy 4t

KO

4,696

4,696

O
]

F7hxI%

KO

K-

<r
K+

|

KO

2,207

2,207

K-

<r
K-

6,903

6,903

2. THUNE Ao e o] golax

ol

5.33% 8.00%

2.67%

20

o
b

~
ofl
pr

374

3. A|lL}E2| 280

~
ofl
et

793

4. Z| &4 2N (VaR : 99%, 10Y)



S & &
S el &l
< i T
~ KO | KO | RO | RO | KO & &
[} o | o
Rlelale|8|R
' < L ™M
© n ol %
m|lol-|lola]| e
~ o o | &
0 [
oleol|B|lo]lo]| S
L ) ]
®
™~
o
[sN)
I
o | zr | =r|ow|ow 1
KK =
K1 2
i 3
ol _.w
4
w to
o 1 d
<0 W _ _ | mlh m-ﬂ
) K| == Ko Ko . °
o N |KF]KF| RS m_.m ® 4
Ly K- ok | oF = = ol
— o] —
S ! ol
) s
H 1 1 n>v n_v - HH
Hia 3 2 & e & + © o
- = = = I.MO =r == a
TIFIK|FITI|ET = ol b=
B I 1 = I | 2 =)
[E) <
o o

442

.

4. Z| &4 2N (VaR : 99%, 10Y)

E3AER}



HETE . E{AECHO|LISOFA|OF(R2)

2020-06-01

Of ==(1) 0j &= (2) =X X[ M(1-2)
M F4 F4 0 0 0 B
A 4 =4 737 (] 737 L
M FIX| A8 14 54 -39 pagel]
A4 FIX| At 47,519 4,404 43,115 =2
Al 48,256 4,404 43,852
2. IMEME Ao ME T &9 3x
TO1500
H_|I|
ot
20
0 1 1
2.67% 5.33% 8.00%
=20

3. AlLfE| 2 EHof o3t 2 E

4. Z| &4 2N (VaR : 99%, 10Y)

EHAERA2E



