©
T
O
e
<)
(o]
o
(o]

L

142

142

Ol
=

e

KO

Kk

K-

3]

L

6,998

6,998

Kk

Kk

7,140

7,140

&

2. THINE Ao mE 7] 297

o

5,33% 8,00%

2.67%

20 1

=20

ol

11

3. AlLt2[ 28] ot

ol

940

4. A ZH (VaR : 99%, 10Y)

EHAERMRE



) & &
Q &l &l
< i =T
2 =(z|=z|=|= i =| %
< KO | kO | RO | k0 | kO e
~ = s |
3 I - R I
D < - |
- m
© & - |~
~ ~
olm]|S]|leo]leo]®
| wn n |
*®
I~
s
J
|
o | <r | <r | oj | o el
I KE KR 2| =
K "
s 3
% ;
44
x o
H] 7l | ol m1_.
K | M| <7 | Ko | Ko . o
LA LA R ) 5 4
K- ok | ok =} S jol
— = fol
S I ol
= =
l_-ll I I I 31
0 e 2 3 ° § 3% % o
— — = | = 0 o
RIEFIR|FIRI|T Mo ol o
B[ I 1 O = i =)
[E] =3
N o

361

4. A ZH (VaR : 99%, 10Y)

EHAERMEE



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

742}l A oi==(1) )
A 4 =4 0 0 0 Ey
L A A 596 0 596 EHLy
M FIX| agt (] (] 0 x|
L FIR| 5 S 60,596 4,593 56,003 x|
A 61,191 4,593 56,599
2. IHAME AHeljof ME 7] &o3x
TO1ROO
u
ot
20
0 i 1
2.B7% 5.33% 8.00%
=20

3. ALUE| 2 of| ojgt 2HE

4. A ZH (VaR : 99%, 10Y)

EHAERMRE



