o & &
g & a0l
M =r =
] =|=|= & ol &
< 0 | %o | %o mm ~ mm
— < | »
o |F|8
< <
o o 0 -]
< <
" ElofefZ
|
- .
[=]
20
= o | = | =
e ! | ofn | ofn
0 K1
g i
:_ M_ﬂ
- i
A = o
0 R R & m.“
= 7lx|® b
) ol N my &
2 o
o I
Ly 1
b o
RIS R o
T =T T 2 T
[E) <
N o

39

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

SHIUBSAHAR 2



2020-08-13

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
A4 FIX| = H= 1,210 0 1,210 2|
A 1,210 0 1,210
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 97
(THl: HHarRl)
4. XM 3H (VaR : 99%, 102) 709

SHIUBSAHAR 2



m
m
:
)
<
)
I
)
N

H2fcy 4t

KO

1,129

1,129

O
]

F7hxI%

1,129

1,129

2. BHAYE Hejol mE | 2o

000k 26™4 S3%% 600

-2ET

-G00%

100
B0
40
il

O a0

-on +
=40
-f0 +
-8

-100

90

3. AlLfE| 2 EHof o3t 2 E

1,021

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

SHIUBSAHAR 2



2020-08-13

HafcH & oi=(1) o = (2) =ZX|M(1-2)
M FIR|F HE 484 323 161 S|
A TR ME 2,581 0 2,581 L
A 2,581 0 2,581

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 206
(Ehel: atel)
4. Z|CiEHFH (VaR : 99%, 10%Y) 1,625

SHIUBSAHAR 2



2020-08-13

7{2Hcy & O =(1) 0j &= (2) =X X[ M(1-2)
M FIXR| HE 0 161 -161 L
FA FIHx| ME 0 1,936 -1,936 i
A 0 1,936 -1,936
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 155
(SH9l: wael)
4. XM 3H (VaR : 99%, 102) 248

SHIUBSAHAR 2



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

2020-08-13

Z{efch & o =~(1)
M FIHxl 5 ME 0 Xy
A FIHx| 5 ME 46,143 EHY
A 46,143

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

12,478



