<
-
'
-
-
'
(22}
o
(=3
N

H2fcy 4t

KO

970

970

O
]

F7hxI%

KO

-173

173

K-

<r
K+

|

KO

30,534

30,534

K-

<r
K-

KO

173

173

O
=

|

KO

388

388

O
]

/I5#

31,891

31,891

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

78

3. AlLtE| 2 Eo

~
ofl
et

2,273

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



<
-
'
-
-
'
(22}
o
(=3
N

H2fcy 4t

KO

-492

492

O
=

F7HR|4

|

KO

-677

677

O
]

F7hxI%

KO

-31

55

24

K-

<r
K+

|

KO

4,565

4,565

K-

<r
K-

3,888

677

4,565

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

40
20

-20
-40

-60

~
ofl
pr

54

3. A|lL}E2| 280

~
ofl
et

538

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



