~
-
|
o~
-
'
(=}
N
(=3
N

H2fcy 4t

KO

559

559

O
]

F7hxI%

KO

K-

<r
K+

|

KO

9,571

9,571

K-

<r
K-

10,130

10,130

2. THUNE Ao e o] golax

ol

5.33% 8.00%

2.67%

20

o
b

~
ofl
pr

44

3. A|lL}E2| 280

~
ofl
et

1,395

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



~ - ~
- mrlﬁ m_
(] od od
- £ £
o e .
8 B 0 I A I
~ KO | RO | RO | KO m(u\ - m(u\

o 0|~

~ S| o

Qls|elX|m

) A BN

83
0
0

1,403
1,403

o o
ElR|o]|o|R
= | o e l
a2
™~
w0
&
I
zr | = | on | ow 1
o W T
K1 2
+ o
ol 6
i
ki o
N i
2 w | # s
=l <r | =T | Klo | Klo ol
= EACARES l £ <
oY oF | oF & 2 jol
S | ol
i) =
H | | L | HH
Hi 3 = Q e S 3 e of
A R I L ol
= TS T TS | < =
[E) <
o o

342

.

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

E3AER}



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

2020-12-17

Of ==(1) 0= (2) =XX|M(1-2)

M F4 F4 0 0 0 B

FA =4 FA 685 0 685 i

M 7154 HE 0 0 0 L

FA 27154 ME 0 60 -60 i

M7 FIX| g 62 57 5 2|

FA FIHx| At 69,686 4,294 65,392 ZH9|

A 70,370 4,354 66,016
2. TPAAE AHElo ME 9] £ X

TO1500
H_|l|
ot
20
0 1 1 1
2.67% 5.33% 8.00%
=20
(9] 2 gra))
3. AlLE| o] Qs &S 1
(EH91: “EHel)

4. F=A 39 (VaR : 99%, 10¥) 2,793

EYAEAANSE

o



