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SHAEE 50 (2002 7H)

(E 2y FHEEEZR9 7Y

T = A7H L) B2 = (%) Ehukihd
A 347,500 10,000 3,475,000,000 27.68%
SKe#F 236,500 10,000 2,365,000,000 18.84%
Btk 113,000 20,000 2,260,000,000 18.00%
Aozt 35,600 50,000 1,780,000,000 14.18%
KT 53,500 50,000 2,675,000,000 21.31%
o A 12,555,000,000 100.00%

1) AA7R=E 20029 8€ 224 FUHE WRith

919] (& 2)elA 9} 2ol dA| Bfatal e FAXEEY L= A3 5 571 7199 4
OF o]FoA YA A AF7IE H7HE A= 1259 55

ojA| o] ZEZ Q9] 95% AlF|FFd oA
3] BA} o] VaRe A= AAIAHA thaael 89 239 3HF53te] F710] HEl R oS
T e o] ZEEZF L9 HUEATFadS vt S dA) 89 224 ol FEE AR
A o] HoEAvEs S Ateke Aot

A71M 4 BRJ AR A7 5007 AL Feke] 919 FA4E 4 FE ARE olF

. S A S b el 2 B e B
H\ﬂo—%lvo/] %HE:L{I:Q"I]%(%) - o= l?il;‘(ig] %_7]_ e X 100
(H 3) oY 2= H|0|E
dHH S d A THAF | AR | SKEEF | E2xF Eel=ibs KT

1 2002'd 84 224 0.085% | -0.714% 1.068% | -2.586% | -1111% 1.905%
2 2002'd 84 214 1.143% 1.156% | -0.847% | -0.855% 1.695% 0.000%
3 20029 84 204 2.665% 3.904% 1.288% 4.464% 5.045% 4.167%
4
5

2002'd 84 199 | -0.099% 2304% | -0214% | -2183% 0.298% 1.103%
2002'd 84 164 0.991% 1.087% 1.082% 1.778% 4.186% | -0.300%
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VaR(Value at Risk) & 53t A48 A2

U d A TEAF | AR | SKEEE | AT Hh A KT

2002 8¢ 14¢ 0.368% | -0.770% 0873% | 1810% | -0463% 2.041%

2002 8¢ 13¢ 1.904% 2.366% 4.091% | 1376% | -1.220% 2.403%

6
7
3 2002'd 84 124 0425% | -0.627% 2.088% | -1.357% | -1.056% 1.809%
9 20029 849 9¢ 1.163% 1.754% 0.701% | 4.245% 1.531% 0.000%

10 2002 8¢ 84 0.754% 0.481% 2.148% | -0.469% 2.031% | 10.329%

11 2002 89 74 0.830% 4.000% -0475% | 0.943% 0.946% 0.235%

12 2002'd 89 649 | -0293% | -2913% 0477% | -2.315% 0.955% 0.000%

13 2002 8¢ 549 | -3557% | -3.286% -3.899% | -5.263% | -5219% | -2.746%

14 2002 84 29 | -1.006% | -1.541% -3111% | 0441% | -4.052% | -1.131%

15 2002 8¢ 149 | -1419% | -2.406% -2597% | -291% | -2.263% 0.798%

16 2002 7€ 31¢ | -0841% | -0.150% -2.532% | 2183% | -0423% | -0.114%

17 2002'd 74 30 3.388% 2.462% 3493% | 0.381% 7.903% 4.152%

Q)
=

18 2002 7€ 29¢ 0.360% 1.563% 1.327% | -3.814% 3.949% 1.935%

19 2002 7€ 269 | -3549% | -5.605% -5.241% | -2.881% | -2914% | -0.720%

497 2000 8¢9 7Y | -4.846% | -5743% | -10536% | -4.094% | -6579% | -3.106%

498 2000 89 44 | -1673% | -1.824% -4.110% | -0697% | -0.654% 0.625%

499 2000 89 349 | -0.858% | -0.659% -0.849% | -0.921% 0.000% 0.000%

500 2000 84 2¢ 0169% | -2412% 1.552% | 1.047% 0.990% 0.503%
FL 1) A BA A 500wkl ARE vehiAE Fela F3ke] ARE AT

bl
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ke
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VaR(Value at Risk) & 53t A48 A2

AAZ D7) 5007122 Fte) 919 57 719FTNe] A olE ARE AT B -FR
B LS ol ERT I olgsl 7 AFE B (F O ek
SME: CHE0|STRY

(E 4) FAHEEEL|RQS| Zit-SEZHiE

Ok

T E A SKedF Bt it KT
372 0.1487% 0.0744% 0.0512% 0.0682% 0.0580%
SKe & 0.0744% 0.1006% 0.0387% 0.0452% 0.0542%
k) 0.0512% 0.0387% 0.0854% 0.0468% 0.0397%
o) 2t 0.0682% 0.0452% 0.0468% 0.1508% 0.0463%
KT 0.0580% 0.0542% 0.0397% 0.0463% 0.0735%
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COVAR( )& ol ga4] 73tk
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VaR , = a X g, X V, =165 X 2.584% X 125¢ 5,5005+ =535,076,000<

Z 919 XEZY 7 thag U8 7 UE 5% A FE stllAl €] HjEd a2 593,500
%)

ooz TEZg Qo BEAgHE dolH 7] 9a)] /MEAAEZE VaRE TR T T3l ¥ E
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T8 VaR, =w; B VaR,

Cou( R;, R,)
Bi_ 2
0 »
COv(Rz’ R,D) wloll+w2622+ t wi6%+. T WOy

o2 4de £498 g o A 8 7+ F Aok A7 B2 w S 3
gaog FH3 FEZFQ B 42 otk
— 2w
B wXw

olFA T Bl 2 AR WSS wE Wk olFA 7T w, BT EEET L HA9
VaRell wshd s A4ke] 33 VaR7F e <tk

A3 o]gsf 919 57 F4¢] FAVaRE Fol= AG 2 WEAE] VaRE T4 B9 o
= (& 5 2

CE 5 IH8FA9] VaRet S8iVaR, E4tent

e o | B8 V&R wAEs
2y | ey | METIVE] SRS N ERE D asex | oravars-
EF8% i e " |ZEZ28) VaR) [EEZF2VaR)
27| 3.860% 221,332,661 1.294 35.82% 191,676,328
SKeHF| 3.175% 123,389,850 0.965 18.19% 97,310,699
EAF | 2.924% 109,051,723 0.778 14.00% 74,897,173
N 153,135,437
ezl | 3.887% 114,163,385 1.005 14.24% 76,203,969
KT 2.7114% 119,773,807 0.833 17.75% 94,987,823
A 683,211,430 100.00% 535,075,993
919] (G 5yel4 B vho} o] AWFAS) VaRel Bsh BEELI 9] VaRe] Holel 4
B+ 199 53007 A= yehted o] 3k TEEQ AR Q3| 93o] FolE ¢

< vEpan
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wd 23 VaR$} 3B &S TEEZE Q9] VaRol /A ko] Zdle= v &3 1 e U
]

Ehd 91 919] A5 AL 40 gLl b B ek of Wge] #A vt
e RS Tne ARk Wgel T e QuAEAS W AR wEu)
AHOAOZ A R Q1] W ROl o) §19] F71Feu] &3t %wl%% W) o2
W BES gk

S ZEE220) 5199 A BRL 62 A RS Aela F 249 ERAA 4
WO Y] g et @Aelt meb $UF B9 FAFUA AU A3 4
O o] A MIEE 2ol T APAAFHY MF Fol AR AET 5 U Rl

2) XN=7ts01Sdagol Qg 2t -SE 5

=
A29) Aol Mk £ NHFAT Polsts A571E I ERFL T Aol 3 B4 4,

RiskMetrics HAME AFAHAE U Al s 0945 A43ta, 99 A5 o
M= 0972 dAsHA A&t YO A7ME Y ARIER 0945 A& Altst
7|2 3t

HAZ FA 50098 ARE olalM A7t olgHa el sl LA -t Fh= 919
Ag ol gs) qAxg Yo FaHAL

olEHel 5AL MR AFF FolEe Ae/keA 17 E vl eNdE Teke
Aol 714 7HgAl g ATE el BR 150949 AR A 7S A7E Ae] HAL o

71N 2ol A7k 0.949) 7 1 7o) 000009312 vl 2 gro] WL} = BAR 22
FAA0) 1A Ggo] ZolSol 1500)4e] ke FHAe] Ag QL P4 B A%E
AT meb AAR GAT 712 oo FARRE A5 ol ERFR G 227}
7 ghe AFE AL AAR 37 5000 Fte) ARE olgaie A% 2000 Fte) A




BE olgske Ao 42 AAE vws i A9 27t UA] S

= R
AN | FARERL ol§s) TES) L FHFHTE BA-TRA GTS 79 Ao

(Z6) FAEEZa|eo| 2i-ZRMHY: X|47IE O/SHRY
R Wi | s kg a3 arhat KT
377t 0.0686% 0.0380% 0.0335% 0.0513% 0.0381%
SKe & 0.0380% 0.0516% 0.0233% 0.0359% 0.0439%
ZXF 0.0335% 0.0233% 0.0691% 0.0294% 0.0206%
A} 0.0513% 0.0359% 0.0294% 0.0994% 0.0428%
KT 0.0381% 0.0439% 0.0206% 0.0428% 0.0850%

A1) Fe AR AR 2002\ 8Y 2295 VIEC R HA 5009 Fete] & ARE AHERTH

ol FH TR A= 0.1006%°1™ A7 Bt Rl M= 0.0516%

o)
o
A 89 225 HIEE He] F7he] WEAol HsAddl vis)

2 Uehdtt o] 1l
o A WEbs7) wieolth AAlE 89 2299 A FRFTHATE 0.08% Atk ol
VaRgkel = 2321 32 vAA 2

9le] A57bg ol s HE Rl o5 FAE Bak-FRdE S o83 VaRE FelEH o
&3 2k,

HA 99 FAb - TR PHE o] g5 TEZT QY] BFEUAE TR Aolrle} viabt
AR A PEo] o Holl FAHEe] P w'ek wE Ftol TEFE ] BAS T3l

2209 EFAA ¢,7F FEIAEH AAZ DS oL AL

B 2.091% % FeTE B o] g ol XEEF] L] VaRE TR the 2ol ¢
3l ok 49 33007 A=st ok

=
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VaR(Value at Risk) & 53t A48 A2

o, =V w Xw =2.091%
VaR, = a X g, X V, =1.65 X 2.091% X 125%] 55007+ =432,891,000¢

o) Zhe el Bl EARRAe] o) FHH BA-TEAADL o] 88 T8 7 59

ulyl

FolEBtrol sl -3 VaRgtol Batell Hla] o
Aol A7 vehd Ao] vkl Aol
olglgt A¥4E x= HuwF Zo] v (F Dol Ueht 8l

(E7) HE0|SErZEL X|471S0/SEE2Ye v

" XA} VaR

T ol (1) | Ag7ks(v) | Zol(7-v) | ©eols(A) | AF7K5(B) | AFo](A-B)
Ok 3.860% 2.619% 1.241% 221,332,661 150,181,496 71,151,164
SKe# & 3.175% 2.212% 0.903% 123,889,850 88,645,536 35,244,313
k) 2.924% 2.629% 0.295% 109,051,728 98,033,310 11,018,417
Ath A} 3.887% 3.152% 0.735% 114,163,385 92,578,798 21,584,587
KT 2.714% 2.916% -0.202% 119,773,807 128,683,668 -8,909,861
XEEYL 2.584% 2.091% 0.493% 535,075,993 | 432,890,983 | 102,185,010

A1) FA ARE AEE 20029 88 292 7IFoE BA 500¢ Tt FUE ARE AR

919 #ollM B upe} o] TR VaR 4o thitite] A7tsol il oal
e gho] SARA— Al ofsf 3 Fholl i) 2Al Yehdth ol= I FAAR
BEgol Al E A4 Fte As wEE Aok
A He vpe} o] A7k ol e R LYl o EEuA
o] F43kol ¥ AA vehbe 1 A3 /B8 VaR# e FA yepdth ole AR e KT+
Al Hlsl At Ao R vl IA MEPee ekl E3 K

H
P WEA B3 HA2 2 WES Bog” AAZ 89 2299 KTF49 498 1.90%.
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VaR(Value at Risk) & £3 A1&9E Heldzk

2% gRye gy 2E
y

T8 sk /NEARRE] HEgkE ek AloH o] =
A AAR RS FE F4

1) HIEFZS] AL VaRAIL!

AARS] ZASHAL) 7187100 ek HeRgES AGA 8T EAR S AL]

o714 o] AA el 7171l siBst= g7t BT wlEkgke] ik
QoA ARERE F459] A S00AH YL T LR s E ARE 2Ed dEFIEAER
T Tt ST 7 500AH D Feke] €
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