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16 17 =
22
7
7 18 7
12 18 9.71
17
29
11
12.17
18
22
7 18
7 18
9.71
17 6
1000 1000
17
18 4
3000 800 18 4
3000 800
18 5

3000 800




3000 800

800

3000

3000 800
2,350 17
2,400 18
17

2,980
2,664
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2,664
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DCF DCF
VaR 19
VaR 2,608
VaR 19
VaR 2,608
VaR 19
VaR 2,608
17 18
19
19 3
18
18 18
19
19 3
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17
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17
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16

18

17

18

18

11

17
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1000




a (@ {
1,404 - -
279 37 12 25
59 7 4 3
42 5 1 2
63 2 1 1
14 - - -
1,861 51 18 31
19 3 19 3
17 18 17 18 19

13 1548 |19 3

49 4820 |19 3

12 971 |19 3

7 119 3

2 400 2,664 19 3




