<
q
©
<
n
N
)
(9]

e &

KO

-7,643

7,643

o
=

7

F7hx| %

4

-7,643

7,643

A

K

ol

7| &

k

od

Hejol w2

o
<0
E)
[E]

I

b

8.00%

5.33%

2.67%

0.00%

-2.67%

-5.33%

-8%

600

400 -+

200

-200

-400

-600

-800

612

3. AlLiE| 250

5,669

99%, 10¥)

4. Z|C&=M3Y (VaR

o
(U]

FLE A&

3|



<
a8
©
Y
n
N
)
(9]

e &

KO

243

61

303

o
=

7

F7hx| %

4

KO

50

28

78

o
=l

X

|
Klo

ok

<

KO

59

18

78

o
=

7

|15

4

302

79

381

A

K

ol

7| &

k

od

Hefofl w2

o
<0
Z0
[E]

I

b

8.00%
19
704

-2.67% 0.00% 2.67% 5.33%

-5.33%

99%, 10¥)

-8%

20 -
15
10
-10
-15
-20 -
-25

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

o
(U]

FLE A&

3|



<
q
©
<
n
N
)
(9]

e &

KO

303

303

o
=l

X

FItx =

|

KO

3,841

3,841

o
=

7

F7hx| %

4

3,841

3,841

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%

300

200 +

100

-100

-200

-300

-400

307

3. AlLiE| 250

880

99%, 10¥)

4. Z|C&=M3Y (VaR

o
(U]

FLE A&

3|



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

Z{2HcH & oi2=(1) HE(2) =EX|H¥(1-2)

0 303 -303 Ly

rx
1o

M7 FIHRI%
=7 IS

A 24,967 0 24,967

rx
o

24,967 0 24,967 Ly

2. THIALE 2ol THE 27| 2Rz
2,500

2,000

1,500

1,000

500 +

-8% -5.33% -2.67% 0.00% 267% 5.33% 8.00%

-500

-1,000 —

-1,500

-2,000

-2,500

3. AlLt2| 0] o5t &=QHE 1,998

4. Z|tHEHFH (VaR : 99%, 108) 3,781



HETY :1Q CDEEIYE[E (2E)

Hefich 4 Heligd o ==(1) HE(2) =ZX|4(1-2)
M FIx|% g 0 0 0 |
A FIHX| 27 81,651 (] 81,651 x|
A 81,651 0 81,651

2. TP YE 7o 2 87| £4F=

.. 8000
&
D
6,000
4,000 - —
2,000
0 ; ; ‘ ‘ , ;
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-2,000
-4,000
-6,000
-8,000
(THel: W 2ka)
3. AlLtE| o olft 2 E 5382
(THl: M2t
4. X|EHZY (VaR : 99%, 10Y) 50



