o
i
-
Q
(22}
(Y]
)
N

2,197

2,197

F7hxl4
F7HxI%

KO

<r
Kk

K-

<

KO

30,353

30,353

<r
K-

K-

KO

o

X

Rt53
/1S3

<

KO

155

155

Of
=

32,705

32,705

27

Hef oyl

o
<0

E]

b

I-A

8.00%
176
2,840

-5.33% -2.67% 0.00% 2.67% 5.33%

-8%

200
150 +
100
50
-50
-100
-150

-200
4. Z|C=A 2 (VaR : 99%, 10¥)

3. AlLtE| 2 Eo

ad
i

EYAENMRSE



o
i
-
Q
(22}
(Y]
)
N

o

X

FIHx| 5

<

-3,724

3,724

F7HxI%

KO

24

25

<r
Kk

K-

<

KO

8,458

8,458

<r
K-

K-

8.00%

299
663

5.33%

4,734

2.67%

8,458 3,724
-2.67% 0.00%

-5.33%

-8%

400
300
200
100
-100
-200
-300 +

2. THYALE Aol THE 97| £ E
-400

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

3. ALiE| 280




