1
NS
~
<
o
o
(=3
N

H2fcy 4t

KO

343

343

O
=

F7HR|4

|

KO

15,763

15,763

O
]

F7hxI%

KO

-435

476

M

K-

<r
K+

|

KO

142,439

142,439

K-

<r
K-

KO

476

476

O
=

|

KO

5,061

5,061

O
]

/I5#

163,263

163,263

K

ol

7| &

3

od

Hefjofl @2

Hio
<0

b

2. T

1,500

1,000

500

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

-500 -

-1,000 -

-1,500

~
ofl
pr

1,274

3. AlLtE| 2 Eo

~
ofl
et

32,878

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



1
NS
~
<
o
o
(=3
N

H2fcy 4t

KO

-333

333

O
]

F7hxI%

KO

K-

<r
K+

|

KO

1,046

1,046

K-

<r
K-

713

333

1,046

7l

2t

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

20
10

-10
20

-30

~
ofl
pr

27

3. A|lL}E2| 280

~
ofl
et

189

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



