1
[o\]
'
o
?
[\
N
[=]
N

e &

KO

829

829

o
=

7

F7hx| %

4

829

829

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

66
37

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|




1
[o\]
'
o
?
[\
N
[=]
N

e &

KO

-22,178

22,178

o
=

7

F7hx| %

4

-22,178

22,178

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

1,765
7,581

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|




1
[o\]
'
o
?
[\
N
[=]
N

e &

KO

1,630

1,630

o
=

7

F7hx| %

4

1,630

1,630

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

130
600

8.00%

5.33%

267%

-267% 0.00%

-5.33%

99%, 10¥)

-8%

100
50
-50
-100

-150

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

LIUBSKt &t 2 &

3|




1
[o\]
'
o
?
[\
N
[=]
N

e &

KO

6,069

6,069

o
=

7

F7hx| %

4

6,069

6,069

A

K

ol

7| &

k

od

Hejofl w2

o
<0
0
[E]

I

b

-267% 0.00% 267% 5.33% 8.00%
485
834

-5.33%

-8%

200
-200
-400

-600
4. &M 2% (VaR : 99%, 10Y)

3. AlLiE| 250
HLIUBS X &2 B

3|




1
[o\]
'
o
?
[\
N
[=]
N

e &

KO

-1,178

1,178

o
=

7

F7hx| %

4

-1,178

1,178

A

K

ol

7| &

k

od

Hejol w2

o
<0
Z0
[E]

I

b

94
85

8.00%

5.33%

267%

-267% 0.00%

-5.33%

99%, 10¥)

-8%

100
50
-50
-100

-150

3. AlLiE| 250
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)
M T ME 91 0 91 Zu
A4 FIX| 5 ME 40,219 0 40,219 EFLY
A 40,219 0 40,219
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 3,215
(THS: WHaER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 5,409

GLIUBSKtH &2 &



