37 3

(1)

o

hicago ercantile xchange
Standard Portfolio Analysis of Risk

he







37

(1)




(@)

(3)

1,000
1.2
833
1 2
500
2

1,000

1,000

1,000

=<2

12

1,200

1,000

12

1,000

1,000

x<1.2

1,000



1,000 100

1,000
100
10 ><1,000 100
1,000
1,000
960
800
833 1,000 =800 960
1,200 1,000 =960
800

960

480
500 1,000 =480 960
1,000
<960 480

(4)

()

(6)



(1)

(@)

(3)

(1)

(@)



1,200
1,100

(1)

1,000

1,000
220,000

1,200,000

1,000

><1,200



o
o
%k
sk
=

i+




(@)

(1)

(@)

(3) 1) @



10



11

28



127

103-0026 4-2
2
19
03 3666 2101 0284 73 1191

21. 10 5

12



