Z{2HcH & o ==(1) o= (2) =ZX|H¥(1-2)

A FIX| ME 0 0 (] Zu
A4 FIX| 5 ME 16,861 0 16,861 Zhy
M T4 =4 0 0 0 Hu
A4 =4 A 136,377 0 136,377 EhLY
3 71534 ME 0 0 0 S|
A4 271534 ME 3,156 0 3,156 Ey
Al 156,395 0 156,395
2. IHAE 7{2fof [ME Tt7| Eox
o 1500
o4
El
1,000
500 — —
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(SHl: o))
3. A|lLI2| 2tH0f o3t &=QH T 1,350
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 27,243

EHAEINESE



I
<
O
<
©
N
o
(9]

e &

KO

-354

354

o
=

7

F7Hx|%

|

KO

K-

K-

3]

KO

1,045

1,045

K-

Kk

691

354

1,045

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%

30
20

10

-10

-20

-30

-40

28

3. AlLiE| 250

171

99%, 10¥)

4. Z|C&=M3Y (VaR

EHAERMESE



