%0
=
(=]
=
n
T

KO

185

185

o
=

7

F7Hx|%

4

185

185

A

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

15
121

-2.67% 0.00% 267% 5.33% 8.00%

-5.33%

99%, 10¥)

-B%

15
10
-10
=15
-20

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




-26,197

26,197

o
=

7

F7Hx|%

4

-26,197

26,197

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
2,057
5,647

-2.67% 0.00% 267% 5.33%

-5.33%
99%, 10¥)

-8%

1,500
1,000
500
-500
-1,000
-1,500
-2,000

A28

-2,500
4. Z|C&=M3Y (VaR

3. AlLiE| 250

} LEUBS Xt

3|




%0
=
(=]
=
n
T

KO

1,929

1,929

o
=

7

F7Hx|%

4

1,929

1,929

8t

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
154
656

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

150
100
50
-50
-100
-150
-200

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




-102

102

o
=l

X

FItx =

5,078

5,078

o
=

7

F7Hx|%

4

5,078

5,078

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
405
838

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

=3
=

400
300
200
100
-100
-200
-300
a2

-500
4. Z|C&=M3Y (VaR

3. AlLiE| 250

} LEUBS Xt

3|




%0
=
(=]
=
n
T

KO

-1,828

1,828

o
=

7

F7Hx|%

4

-1,828

1,828

8t

K

ol

7| &

k

od

Hejofl w2

o
<0
E)
[E]

I

b

8.00%
146
150

-2.67% 0.00% 267% 5.33%

-5.33%

99%, 10¥)

-8%

150
100
50
-50
-100
-150
-200

3. AlLI2| 20
4. Z|C&=M3Y (VaR

LIUBSKt &t 2 &

3|




H . e 1.5HH 2| 2| X 1 =]

{2 ch & Of2=(1) () =EX|M(1-2)
3 FIHX| ME 1,523 0 1,523 Ey
A4 FIX| 5 ME 38,386 0 38,386 Ly
A 38,386 0 38,386
2. IHAE 7{2fof [ME Tt7| Eox
o, 4,000
o4
T
3,000
2,000
1,000
] T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% B8.00%
-1,000
-2,000
-3,000
-4,000
(Sh9l: okl
3. AlLt2| 0] o5t &=QHE 3,061
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 4,663

GLIUBSKtH &2 &



