o
(oY)
)
(oY)
?
[\
N
[=]
N

e &

KO

826

826

o
=

7

F7hx| %

4

826

826

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

66
34

8.00%

267% 5.33%

-2.67% 0.00%

-5.33%

99%, 10¥)

-B%

60
20
-20
-40
-60
-80

3. AlLI2| 20|
4. XM ZH (vaR

LIUBSKt &t 2 &

3|




o
(oY)
)
(oY)
?
[\
N
[=]
N

e &

KO

-20,986

20,986

o
=

7

F7hx| %

4

-20,986

20,986

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

1,671
6,324

8.00%

267% 5.33%

0.00%

-2.67%

-5.33%

99%, 10¥)

-B%

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

3. AlLiE| 250
4. Zi=H=Y (VaR

LIUBSKt &t 2 &

3|




o
(oY)
)
(oY)
?
[\
N
[=]
N

e &

KO

1,727

1,727

o
=

7

F7hx| %

4

1,727

1,727

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

138
593

8.00%

5.33%

267%

-267% 0.00%

-5.33%

99%, 10¥)

-8%

150
100
50
-50
-100
-150

-200
4. XM ZH (vaR

3. AlLiE| 250
HLIUBS X &2 B

3|




o
(oY)
)
(oY)
?
[\
N
[=]
N

5,634

5,634

o
=

7

F7hx| %

4

5,634

5,634

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

8.00%

5.33%

267%

0.00%

-267%

-5.33%

-8%

300

200

100

-100

-200

-300

-500

451

3. AlLiE| 250

814

99%, 10¥)

4. Zi=H=Y (VaR

LIUBSKt &t 2 &

3|



o
(oY)
)
(oY)
?
[\
N
[=]
N

-1,091

1,091

o
=

7

F7hx| %

4

-1,091

1,091

K

ol

7| &

k

od

Hejol w2

o
<0
E)
[E]

I

b

8.00%

5.33%

267%

0.00%

-267%

-5.33%

-8%

20

60

20

-20

-40

-60

-80

-100

87

3. AlLiE| 250

80

99%, 10¥)

4. Zi=H=Y (VaR

LIUBSKt &t 2 &

3|



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

{2 ch & Of2=(1) () =EX|M(1-2)
3 FIHX| ME 0 454 -454 S|
A4 FIX| 5 ME 37,623 0 37,623 Ly
A 37,623 0 37,623
2. IHAE 7{2fof [ME Tt7| Eox
4,000
&
T
3,000
2,000
1,000
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-1,000
-2,000
-3,000
-4,000
(SH9: B4 aERl)
3. AlLt2| 0] o5t &=QHE 3,011
(SH91: M ake))
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 5,096

GLIUBSKtH &2 &



