[a)
<
<
<
<
(s
)
o

H2fcy 4t

KO

187

187

O
=

F7HR|4

|

KO

842

842

O
]

F7hxI%

KO

-130

130

K-

<r
K+

|

KO

39,043

39,043

K-

<r
K-

KO

129

129

O
=

|

KO

1,093

1,093

O
]

/I5#

40,978

40,978

K

ol

7| &

3

od

Hefjofl @2

Hio
<0

b

2. T

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

60
40

20

-20

-40

-60

-80

~
ofl
pr

68

3. AlLtE| 2 Eo

~
ofl
et

2,734

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



[a)
<
<
<
<
(s
)
o

H2fcy 4t

KO

-3,441

3,441

O
]

F7hxI%

KO

K-

<r
K+

|

KO

4,942

4,942

K-

<r
K-

1,501

3,441

4,942

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

300

200

100

-100

-200

-300

-400

~
ofl
pr

275

3. A|lL}E2| 280

~
ofl
et

276

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



