[~ —~ —~
o ofl ofl
: i b
s o o
e £ i
wn =|l=|=]|=|= o = < =
o = = = = = = oF oF
R R [ R0 f o f & fRo - g =z

= il N s ®

21N ™

N | Ll a2 L A

SR EIR

267%

8
© I b S
HEPIRIE AR
3 N 132 ~ wn
- < <
-
5
o | <r | <T | ol | o
e IO T e |
K
Ix
o ®
h o0
W b Ho
" N |
o < |« | = i
= & | =7 | =r | Ko | Ko °
o ol PN T SR S u , <
G Kk oF | ok W m..lh
= ol
i ® —
hy © S
£
i of
wlele|e]|m|= mc )
10 =2 I 1 C =2 O T | m.m m 2 o 2 m m. =z
TS m

4,337

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



©
<
-
N
n
o
)
N

H2fcy 4t

KO

-471

471

O
]

F7hxI%

KO

K-

<r
K+

|

KO

3,009

3,009

K-

<r
K-

2,538

471

3,009

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

50
40

30

20

10

-10 -

-20

-30

-40
-50

~
ofl
pr

38

3. A|lL}E2| 280

~
ofl
et

427

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



