o
iy
)
<
)
I
)
N

H2fcy 4t

KO

142

142

O
]

F7hxI%

KO

K-

<r
K+

|

KO

7,007

7,007

K-

<r
K-

7,149

7,149

2. THUNE Ao e o] golax

ol

5.33% 8.00%

2.67%

20

o
b

~
ofl
pr

11

3. A|lL}E2| 280

~
ofl
et

941

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



$ 2 |z
[ o o
o ==zl =z |z F o oF
~ KO | KO | KO | KO | KO ) )
0 <t il )
2|I8|8|=]2|@
L < T |
~ wn
alol8]olB]8
o (-] ~ ~
- (9]
< <
o|R|IZI]|e]le] T
Ly ) ]
®
™~
o
V]
I
o | zr | =r|ow|ow 1
KK =
un 2
m
m
ol 6
4
w to
o 1 d
%0 < | = i
o m ]I % % . )
o N |KF]KF| RS m_.m ® 4
Ly K- ok | oF = = ol
— o] —
S ! ol
) s
H L | | | HH
Ho g 2 & ° § g 8 of
- = = = I.MO =r == a
TIFIK|FITI|ET = ol b=
B I 1 = I | ol =l
[E) <
o o

368

.

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

E3AER}



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

2020-06-22

Of ==(1) 0= (2) =XX|M(1-2)
M F4 F4 0 0 0 B
FA =4 FA 591 0 591 i
M FIX| ¢ 0 0 0 e
A4 FIX| = 2 60,410 4,667 55,743 =2
Al 61,001 4,667 56,335
2. TPAME 72lof ME 27| &=
TO1500
H_|I|
ot
20
0 1 1 1
2.67% 5.33% 8.00%
=20
(EH9: 2EHel)
3. AlLt2| o] oJ3 2o E 1
(2HSl: kgl
4. Z|c{&A 3% (VaR : 99%, 10¥) 2,428

EHAERA2E



