(2]
—
'
-
-
'
n
(2]
[=]
N

KO

-440

440

o
=l

X

FItx =

|

KO

2,200

2,200

o
=

7

F7Hx|%

4

KO

K-

K-

|

KO

71,036

71,036

K+

4

KO

o
=l

X

ol
Klo

o

|

KO

401

401

O
=

X

27153

73,638

73,638

A

Ki

ol

4

7l

k

od

Hefofl w2

o
<0
Z0
[E]

F

b

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

150

100 +-

50

-50

-100

-150

-200

176

3. AlLiE| 20

6,663

99%, 10¥)

4. Z|C&=M3Y (VaR

EHAEINESE



(2]
—
'
-
-
'
n
(2]
[=]
N

e &

KO

-316

316

o
=

7

F7Hx|%

4

KO

K-

K-

|

KO

1,927

1,927

K+

4

1,611

316

1,927

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

20
10

-10

-20

-30

25

3. AlLiE| 250

231

99%, 10¥)

4. Z|C&=M3Y (VaR

EHAERMESE



