<
iy
)
e
m
[a)
)
o

H2fcy 4t

KO

987

987

O
]

F7hxI%

KO

K-

<r
K+

|

KO

30,696

30,696

K-

<r
K-

KO

O
=

|

KO

698

16

714

O
]

/I5#

32,382

16

32,397

K

ol

7| &

3

od

Hefjofl @2

Hio
<0

b

2. T

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

80

60

40

20

-20

-40

-60 +

-80

-100

~
ofl
pr

79

3. AlLtE| 2 Eo

~
ofl
et

2,434

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



) )
M | ol ofl
\ o x
« od od
< = E
o0 == = == o .o .o
o
S %0 | &0 | &o 2 N
o o| o = |
= o a
aleo]|3|3 i
] n | ~
R
~
g 3 g
nl|le|°e|wn
~ ~

R
|8
ol o L
o|lo|81]8
| n
-
]
o | 3r | IC
A I I
i
o ®
h o0
M " 1o
- N ]
o < |« = s
T 7|z |=r o
iy ~ | K- | KE il , 4
= K- m qml._
W ol
2 z
; o
H
®|r|®|= 3 L1
R #8 & B § ® < ¥ B § § § 3
| Am ™

302

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



