3 ol ol
Q & &
Q r =r
o = == = == X 3
AN = ) = ) F o F
& K0 | k0| o | KO m(h < m(h
© <t
o3|l
() < <
=lel=la]=
N HEANE
E_ - | - —
- .
|
20
- o om | = | =
oo = | =1 | oo | ofn
50 4
uj Mﬂ
- il
A = Ew
= EREAEAE: .nﬂ 2
K K K K
= NN ly 4
GSll K- | K- | K- | K- =] |
= )
= s
Ly 31
b o
i A B b b e il
B S =l I T I | X =
[E) <
a m

336

4. Z| &4 2N (VaR : 99%, 10Y)

HLIUBSAHAHR-

o



2020-06-05

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = H= 1,146 0 1,146 2|
A 1,146 0 1,146
2. IMHAE Ao mE Tty &3 x
2000
H
=
1]
o 1500
1000 ¢
S0
0 . y " . y ,
-500% -533% 000 267 533 £00%
=500
-1000 f
=1500.
-2,000
(SH9l: warel)
3. AlLt2| 280 2ot &HE 92
(THl: HHarRl)
4. XM 3H (VaR : 99%, 102) 637

SHIUBSAHAR 2



wn
<
)
<
)
I
)
N

H2fcy 4t

KO

931

931

O
]

F7hxI%

931

931

2. BHAYE Hejol mE | 2o

000k 26™4 S3%% 600

-2ET

-G00%

100
B0
40
il

O a0

-on +
=40
-f0 +
-8

-100

74

3. AlLfE| 2 EHof o3t 2 E

1,037

4. Z|cj&= M2 (VaR : 99%, 10)

SHIUBSAHAR 2



2020-06-05

HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE (] 143 -143 S|
A TR ME 5,299 0 5,299 L
A 5,299 0 5,299

2. TUNE Ao 2 8] 247

10,000
[ i}
|
OF 8000
6,000
4000
2,000 r /
IJ I ! L 1 It
= -'l.II:II:II]
-B _II:II:II:\
-8,000
~10,000
(Ehgl: mrel)
3. AlLI2| 0] 2Tt £HF 424
(Ehel: atel)
4. Z|CiEHFH (VaR : 99%, 10%Y) 1,750

SHIUBSAHAR 2



2020-06-05

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIXR| HE 0 286 -286 L
FA FIHx| ME 0 2,005 -2,005 i
A 0 2,005 -2,005
2. IMHAE Ao mE Tty &3 x
500000
|
® 00000
300000
2000,00
100000
000
-500% -53%% -287% 0005 035 G00%
-1 I:IIJI:I‘ I}
=2000,00
~3000,00
=4000,00
=E000.00
(SH9l: warel)
3. AlLt2| 280 2ot &HE 160
(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 244

SHIUBSAHAR 2



HEY : mhef1.581 2| H 2] X]

2020-06-05

HafcH & == (1)
A IR ME (] B
A TR ME 71,398 L
A 71,398

15,000,000

10,000,000

5,000,000

-8%

5,000,000 /

-10,000,000

-15,000,000

3. AlLfE| 2 EHof o3t 2 E

4. Z|cj&= M2 (VaR : 99%, 10)

SHIUBSAHAR 2

(EH9): el

16,854



