3 7 7
= &l &
< i T
b == = == = = .o .o
8 N N A I g F & =
Q KO | %0 | %0 | &0 | %O 3 woe|l om
~ < ®
Dl o | —
ol B I I e B
=719 ~]|Y|x
[22] (42}
»
o S
o|lo|o]|o]o]|e o
2
. ~ by °
Ble|m| 8|8
— (30 i A )
[12] oM
-
S
q
o | <7 | =r| ol | ol
| KF K] =R
K1
t
ol =
&
.A._h 0
— " Ho
- N |
<0 W _ _ | mlh m-ﬂ
) K| == Ko Ko °
o N |[KF]KF| NN m_.m F 4
LS K- ok | ok = =
10.
S ol
i ¥ =
LY 1
o of
— — = | = 0 hn
FI5|F|5|F|5 T
J il | il | ol o o o =) o o o =
ElR =] & b S q =<
TS m

2,634

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



o
s
-
<
<
(s
)
o

H2fcy 4t

KO

-3,141

3,141

O
]

F7hxI%

KO

K-

<r
K+

|

KO

4,487

4,487

K-

<r
K-

1,346

3,141

4,487

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

200

100

-100

-200

-300

~
ofl
pr

250

3. A|lL}E2| 280

~
ofl
et

263

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



