s & 3l
3 & 7l
< £l Eil
& T|IT|= = | =
4 K0 | o | Ko w e ]
< <
glo[2]8
r—
=<0
e N
E|
1
|ﬂ ~ o~
n yMHE
R
)
Ul
< =)
™ 2leof2]|3
|
= ==
(=]
Ln
N o | = | =
o0 .--AIL O_H O_H
K:
80 K
= &
_—
i = %
AR & 5
KIKIE nj M_._
N N N i
KF | KF | KF = &l
2 of
i =
LY 30
Ho o
lel=x|=x R o
ST I T o =)
[E] <
ai -

478

4. X CjE&A 3N (VaR : 99%, 10Y)

LIUBS Xt &2 &

|



= 7 7
3 & &
? = =r
S = = F K| =
R B g g~ @
=
5}
A N el
(<] [+)]
=
[dm]
o
o o
=
—
13
< <
~ |~
[+)] [+)]
O
=l
K
-
ol o
4 i
N _ e
{F =] =
= o
= i by
K- =] 51
2 of
== = —
) = )
N i 31
Hia of
=% —
— | = 0
TR %0 -
JF | o1 2= [ = = =1 = = — — =
g2 B =2 & 2 8 8 8 =3
o ol y i = aly = :
(9] & mh [ 1 ' ™M

531

4. X CjE&A 3N (VaR : 99%, 10Y)

Gt LIUBS Xt &2 &



<
T
<
?
)
(o]
o
(o]

L

2,556

2,556

O

=

F7pI%

2,556

2,556

&

2. THEME AHefjof| b2 2H7] £ 3 X

L 267 333 A00%

~26TH

-G00%

o

5 |
i |
-
e

-100

ol

203

3. AlLt2[ 250 ot

ol

836

4. X CjE&A 3N (VaR : 99%, 10Y)

Gt LIUBS Xt &2 &



oi==(1) 0l =(2) TEX|M(1-2)

A FIR| 5 ME 0 0 0 U
L FIR| 5 ME 8,519 0 8,519 EHLY
A 8,519 0 8,519

2. THEME AHefjof| b2 2H7] £ 3 X

10,000
[ ]
]
O 0
6,000
4000
200
0
o & 0%) il 26T 3 Gl
-4000
5,00
-§,000
-10000
(EH9l: et
3. AlLt2| o] o8t 2o =
(EH9l: et
4. 2|2 LS (VaR : 99%, 10%) ==

Gt LIUBS Xt &2 &



oi==(1)

=ZX|4(1-2)

A ME -122 U
F H= -1,582 U
A -1,582
2. IMAME AHejjof 2 7| &ofx
500000
|
™ yo0n0o
000,00
2000,00
000,00
0,00
s -B00% -53% -26T% 0005 535k BO0Gh
=1000,00
= 200000
=3000,00
=4000,00
=S000 00
ThY|: HHOER
3. AlLt2| 20| of3t £HE 126
ThY|: HHOER
4. F|Cf&=4Z N (vaR : 99%, 10Y) 185

Gt LIUBS Xt &2 &




HE™ . 0191 5HY 2| 2] X| QI A

o =(1) HE(2) TEX|M(1-2)
b FIX| ik (] 1,217 -1,217 EHY
=4 I HE 74,663 (] 74,663 L
A 74,663 0 74,663

2. THEME Hefjof| o2 b7 23 x

15,000,000

10,000,000

5,000,000 /

2.33% 6%
-5,000,000

-10,000,000

-15,000,000

3. AjL}2|Hof| ofst &olHE 5,939

4. XA ZH (VaR : 99%, 10Y) 14,589

Gt LIUBS Xt &2 &



