& Hefch 4 Hel g8 o <=(1) i =(2) H[2
o A ELS 0 0 0 X9
A A ELS 9,420 9,420 zel
A 9,420 9,420
2. IPHME Ao M2 27| £opx
(1) 21 ERHA LGBHSl, &f ™ R
(2) g8 20139 022 289
(3) 201+ 20164 028 25¢
(4) & EZINZ=Z0t 20138 02% 27 OIR 3 Yo 2 I EARAL FIte| MEBR
(5) & ZBIN=F0t 2016 02E 23YO0IR 3 Yo 2 I ERHAL JOte| M&BR
(6) FOtoI2  ZEJNEFO ZHY OFRE EHBINEFI Z2HLMA
(7) FOLASAH LA HUSH
Lyt =d 5F Al 2t
MIT =248
24.00 36749
I — somm
L
12 L 18w
8.00¢ O 1274
2|
1.00% b e gn
=
S0 100

70 80 85
20| Z 242 o] 712742

3. AlLtE| 2 Hof of3t 2ol

4. A|C2 A3 00 (VaR : 99%, 102)

HH
.}

(2l
1,181

)

r

HH
.}

(2l
1,047

L))

r

OHOI CHA-0fl &



T Hepoh & Hej g8 o 4~(1) = (2) EEX|H(1-2) H[2

AP E] ELS 0 0 0 e
A A ELS 1214 1214 zel
A 1,214 1,214

2. THUNE Aol e 17| 2Tz

3. 2T A d =I5 A
M= o=

=1 oo e - - - - 2 7H 2
i i {
1= osse - SO =
14 .come § et SN : : Saoh
i 1
Aaners e 1 : & s a=TH
Tao=e } - - . 1= 7H
s.ss5%e | - 1 % L = FH S
So £ 100

a E T e 2T el A= b
2. SEr == SF ok =<l 2ol ols=s =2 S5

| El=—ay =

XTI e o = Sl= x| &t
= s = s
= o] =t

0—1—?7-»-7» ————— 21.90%:

3. ALtz o]l oot 2HT e

4. F|Cj£& A2 (VaR : 99%, 10Y) i

OHOI CHA-0fl &



T HeHch & g ==(1) 0 =(2) E=EX|M(1-2) B3
M7 £33} ELS 0 0 0 el
=7 EY] ELS 765 765 el
| 765 765

2. oHEAE AHefjof e o) 2z

LA ZAHSH M 2. 4 =UE SFOX| 251 217|0f 0| E HL

15.29 Gt
11.45 | 1875 2m7|E7h2 e 7|57
e we [ BAIZIZES Ol & 7]
— 127 % =X AFO[PIE B OHOl
e |2 E 7= A O
TR S5 0|0l 2 53
3.8% P G Ao e B i
100%
*70 80 85 DeFm=s
2= 245 sl 212712
(Erel: W)
3. ALt2| 2o o|3t 2oy 2
(Srel: W)
4. Z|C&AIZH (VaR : 99%, 102) g

OHOI CHA-0fl &



T2 Hajch & Hqd oi5=(1) H=(2) =EX|M4(1-2) H|2
A =4 ELS 0 0 0 X9
A A ELS 1,078 1,078 zel
A 1,078 1,078
2. oP M E Aol mE W] &Y x
1. 2bt=F =714 == A|
e
1m9s T s 7TH =
|
1s9s t SOl =4
129 4+ - : =7l =
E=t S 187H =
s 127H =
S =7 H =4
=l =20 =85S S0 =1 200
=== == cHugl Zila= =3
2 2= s SSSHEX =SE 270 ol = E 5

3. AlLt2| 2o 2|

A T =2 =
-

f 18%s

-
HE=FIETE Chl ZIE

¥

= E= = or R on
= ol et 7|
DR RS R

St A
ot EolHE

4. A|C2 A3 00 (VaR : 99%, 102)

FrioiTESr ol =t |
== X} &F O] 2f &= == =} Of
=] = > = ¢ = =j
SS9s O] TF <= o= =} =t oF
=o| el =4

(

(

el

62

chel:

96

OHOI CHA-0fl &



