o
e
)
e
)
I
)
N

H2fcy 4t

KO

1,007

1,007

O
]

F7hxI%

KO

K-

<r
K+

|

KO

7,824

7,824

K-

<r
K-

8,830

8,830

2. THUNE Ao e o] golax

ol

5.33% 8.00%

2.67%

20

o
b

~
ofl
pr

81

3. A|lL}E2| 280

~
ofl
et

1,146

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



S i &
:
[ o o
~ KO | KO | KO m(u\ — m(u\
) S|«
HIEIETES
() T |
< <
o|leo|&|Q
= | <
0 [=°]
Rlolo|R
o ~ .
a2
™~
&
[sN)
I
2T | ol | o .
K|z | =
Ix -
or 1
4
= to
= 1 1]
<0 | &l m.ﬂ
o 2r | Klo | Ko . o
i N S ) 2 4
LS oF | oF = M ﬂu.._
s | o
iy —
H | | L | m
Ho g8 ¢ & ° §& 9 8 of
7 —
— = | = 0
TIFITI|ET 3 E=1 ]
] = I o | X =
[E) <
o o

360

.

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

E3AER}



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

2020-09-02

Of ==(1) 0= (2) =XX|M(1-2)
M F4 F4 0 10 -10 B
FA =4 FA 609 0 609 i
M7 FIX| g 0 23 -23 pagel]
A4 FIX| 5= Ak 72,405 4,312 68,093 el
Al 73,014 4,312 68,702
2. IMEME Ao ME T &9 3x
TO1500
H_|I|
ot
20
0 1 1 1
2.67% 5.33% 8.00%
=20
(SH9l: warel)
3. AlLt2| o] oJ3 2o E 13
(THS: W Trel)
4. Z|c{&A 3% (VaR : 99%, 10¥) 2,909

EHAERA2E



