) )
= G o
: & &*

a od od
< = E
n == = == = == o KX -
o = = = = = = oF =] oF
S % | %o | &0 | %o | %o 3 wo-| @

=} o o |3 ®

3 Il R B I o

& 0 |

267%

2
=) m o | 23 o
Rlela|l~]R]
& %) |
- < - <
”
5
oju | =r | =r | ou | ol
| KF K] =R L
K1
I
o ®
44 8
H " o
N
o < |« | = i
= = | =r|=r|Ko|Ko °
o ol PN T SR S u , <
N K- ok | oF W Wl
S ol
ar 2 —
hy L] S
’ o
H
TIEIR[(EIR|E = | o
10 =2 I 1 C =2 O T | m.m m 2 o R m m. =z
TS )

4,689

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



©
x
:
o
e
n
o
)
N

H2fcy 4t

KO

-521

521

O
]

F7hxI%

KO

K-

<r
K+

|

KO

3,415

3,415

K-

<r
K-

2,894

521

3,415

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

42

3. A|lL}E2| 280

~
ofl
et

467

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



