©o
-
'
-
-
'
(=]
o
(=]
(3]

H2fcy 4t

KO

749

749

O
]

F7hxI%

KO

43

39

K-

<r
K+

|

KO

8,429

8,429

K-

<r
K-

9,178

9,178

2. THUNE Ao e o] golax

ol

5.33% 8.00%

2.67%

20

o
b

~
ofl
pr

60

3. A|lL}E2| 280

~
ofl
et

1,228

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



= 7 7
- &l &
- =r =r
m = == = == K1} -
S E R A F ™ oF
~ KO | RO | RO | KO ) )
o ¥ | un
2 ~
m o o N M
B 3 - |~
< <
o ~ ~
Ql°|°|ly|
= | <
ol 2 2
© o o o o
| < < 1
®
™~
&
[sN)
I
zr|=r|op| o .
KFKE] = | =
_._An 2
[
1]
ol 6
|
w to
= 1 1]
<0 | &l m.ﬂ
=g <" | =T | Klo | Ko . o
7 LA RN ml ® <
L
Y oF | ok m M qml._
S ! ol
) s
H L | | | HH
Ho g8 ¢ & ° §& 9 8 of
e —
ElE|E[(R|E R 5 &l o
AN 1 I o | 2 =)
[E) <
o o

403

.

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

E3AER}



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

2020-11-16

O =(1) 0j &= (2) =X X[ M(1-2)
M F4 F4 0 0 0 B
| =4 =4 521 0 521 U
M FIX| ¢ 0 0 0 e
FA FIX| = At 69,268 4,061 65,207 ZH9|
Al 69,789 4,061 65,728
2. IMEME Ao ME T &9 3x
TO1500
H_|I|
of
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



