=)
=)
_
m
<
N
N
)
(9]

e &

KO

699

699

o
=l

X

FItx =

|

KO

873

873

o
=

7

F7hx| %

4

KO

K-

K-

|

KO

29,845

29,845

K+

4

KO

o
=l

X

i
Klo

o

|

KO

14

14

O
=

X

2753

30,733

30,733

A

Ki

ol

4

7l

k

od

Hefofl me

o
<0
Z0
[E]

F

b

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-B%

60
40
20

-20

-60

-80

69

3. AlLiE| 20

2,477

99%, 10¥)

4. Z|C&=M3Y (VaR

EHAEINESE



=)
=)
_
m
<
N
N
)
(9]

e &

KO

-6,423

6,423

o
=

7

F7hx| %

4

KO

K-

K-

|

KO

10,445

10,445

K+

4

4,022

6,423

10,445

A

K

ol

7| &

k

od

Hejol w2

o
<0
E)
[E]

I

b

8.00%

5.33%

267%

0.00%

-267%

-5.33%

-8%

200

-200

-400

-600

511

3. AlLiE| 250

814

99%, 10¥)

4. Zi=H=Y (VaR

EHAERMESE



=)
2
_
m
<
N
N
)
(9]

e &

KO

4,956

343

5,298

K-

4

KO

o
=l

X

]
Klo

oF

|

KO

-190

190

o
=

7

|15

4

4,765

533

5,298

A

K

ol

7| &

k

od

Hejol w2

o
<0
E)
[E]

I

b

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-B%

15
10

-10

-15

-20

15

3. AlLiE| 250

308

99%, 10¥)

4. Z|C&=M3Y (VaR

EHAERMESE



