m
-
'
o
-
'
<
o
(=3
N

H2fcy 4t

KO

21,552 -20,647

905

O
=

F7HR|4

|

KO

905

905

O
]

F7hxI%

KO

21,427

Y|

21,468

K-

<r
K+

|

KO

44,703

44,703

K-

<r
K-

KO

-817

817

O
=

|

KO

O
]

/I5#

45,608

45,608

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

72

3. AlLtE| 2 Eo

~
ofl
et

4,078

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



2 A a &
o & &
- Ei Ei
b == = == X 3
S =121z 3 oF I~ oF
m KO | KO | KO W m(u\ o0 m(u\
-3 bl BN ®
2lola|= @
0 o~ o
R
5
w o o ” o
< <
R
3
- - o
olol|lal|a
N |
R
S
q
o | zr | =r
| K- | KE
K1 r
I ,
or
2
| o o
~ n
- D o
<0 W _ _ od ar
o K|z |= b
= ~ | K- | KE s I <4
= o
[37] 2 w
0y % 1
Hio of
— — | = 20 o
TEIRIS L I
il =i | jol =
H/8 & & & © ° 2 28 8 § =8 =
| Am %)

419

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



