HCH - TIMEFOLIO O|3S&P500UE| &

(EH2): )
72y & 0j==(1) 0 &(2) =EX|M(1-2)
M FIHX| ME 0 0 0 HL
A FIX| 5 ME 1,466 0 1,466 |
A 1,466 0 1,466
2. THEAE Ao mE 7] QX
300,000,000 -
200,000,000
100,000,000
O
-100,000,000
-200,000,000
-300,000,000 ~ A~
(E+9]: HHakgl)
3. AlLt2|28H0] o5t &QHE 227
(E+9]: HHakgl)
4. Z|ci&=A 3% (VaR : 99%, 10¥) 179
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C ™ . TIMEFOLIO O] LtAEHQOUE|E

(EH2l: wate))
Hefoh & i =(1) HE=(2) =EX[H(1-2)
7 F7Hx % Mg 0 0 0 By
A FIHx 5 ME 3,631 (] 3,631 L
A 3,631 0 3,631
2. PAYE Hejo mE T 27z
800,000,000 [ - 77;_
600,000,000 J ""’—n,‘_‘,__“*fi
400,000,000 : ’ A
200,000,000
o
-200,000,000
-400,000,000 :
-600,000,000 <~ B <
(Erl: wake))
3. AlLt2| 20| ozt £H T 562
(Erl: wake))
4. ZtiEHFH (VaR : 99%, 10%) 567
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