HCH . TIMEFOLIO O|=S&P500UE|

2023-10-17

7{2Hcy & O =(1) 0= (2) =X X[ M(1-2)
M FIHX| ME 0 0 0 B
FA FIHx| ME 293 0 293 i
A 293 0 293
2. THYAE H2jojl mpE 9H7) 2RE
60,000,000
40,000,000 ——7—8.00%

20,000,000 +~ ATS2.67%

O T L o S 267%
ole - c T — (45 ——ee G
-20,000,000 % Je — —
20, » L‘ 6;.);‘\) ; /\01\° Qo s R “ 8009"0 "_,.
-40,000,000 7 V¥ N & S ol o
. S Q& “
-60,000,000 ~“— £
(Sl gkl
3. AlLt2| 2ol o8t 2oHE x

4. A=A 2Y (VaR : 99%, 10¥)

EIJEZCI2X A28



2023-10-17

HafcH & oi=(1) 0 =(2) =ZX|M(1-2)
A IR ME 0 0 (] B
A FIHR| dE 812 0 812 EH
A 812 0 812

2. THUNE Ao 2 9| golax

150,000,000 -
100,000,000
50,000,000 -+
S i A R Z 267%
o ’ . . et — N e ——
: S e — , =
=0,000.000: I I | + 8.00%
s q,(o QQ Q;\P ,)gb o 5
-100,000,000 1 o2 . \) A 3 %_QQ g
-150,000,000 ~<—__ p
(EF91: wErel)
3. AlLI2| 0] 2Tt £HF 126

4. A=A 2Y (VaR : 99%, 10¥)

EIJEZCI2X A28



