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(1) FEAERGE ZNm7- LizT — X 12k 5 OLS #EE
#(1)-1 VAR EF NVHEERS R
EHOfE B OfH HOfH B O
VAR Al A2 B1 B2
-0.4 0.7 0.2 0.9
Sample | HEE(E R HEEE e HeE e HE e

20 | -0.38819 | 2.9528% | 0.68790 | 1.7284% | 0.16756 | 16.2190% | 0.83793 | 6.8972%

30 | -0.38921 | 2.6985% | 0.68626 | 1.9633% | 0.17718 | 11.4080% | 0.85230 | 5.2997%

50 | -0.39355 | 1.6133% | 0.69189 | 1.1583% | 0.18464 | 7.6805% | 0.87217 | 3.0924%
100 | -0.39795 | 0.5128% | 0.69642 | 0.5120% | 0.19298 | 3.5105% | 0.88541 | 1.6211%
200 | -0.39947 | 0.1332% | 0.69842 | 0.2251% | 0.19640 | 1.7980% | 0.89247 | 0.8368%
300 | -0.39873 | 0.3175% | 0.69855 | 0.2069% | 0.19691 | 1.5470% | 0.89543 | 0.5080%
500 | -0.39923 | 0.1920% | 0.69900 | 0.1434% | 0.19864 | 0.6820% | 0.89687 | 0.3479%
700 | -0.39948 | 0.1293% | 0.69939 | 0.0877% | 0.19932 | 0.3420% | 0.89781 | 0.2430%
1000 | -0.40030 | -0.0752% | 0.69988 | 0.0171% | 0.19984 | 0.0815% | 0.89818 | 0.2028%




3 (1)-2 VEC &5 VAHEERE B

HofE HofE HofE
VEC Al A2 B

-1.4 0.2 -0.5
Sample | HEEMHE PRE HEEAE PR HEEAE v
20 -1.38127 1.3376% 0.1911 4.4500% -0.50169 -0.3372%
30 -1.39153 0.6054% 0.186746 6.6270% -0.5038 -0.7596%
50 -1.3917 0.5932% 0.192663 3.6685% -0.5007 -0.1400%
100 -1.39629 0.2651% 0.197834 1.0830% -0.50068 -0.1356%
200 -1.39659 0.2433% 0.197836 1.0820% -0.50015 -0.0300%
300 -1.39893 0.0766% 0.198518 0.7410% -0.5001 -0.0200%
500 -1.3993 0.0498% 0.199629 0.1855% -0.49999 0.0018%

700 -1.39979 0.0150% 0.199363 0.3185% -0.49993 0.0148%
1000 -1.39953 0.0339% 0.199935 0.0325% -0.49999 0.0018%
#(1)-3 SSW EF VHEERE R

HOME HOfE HOfE HOME
SSwW D1 D2 D3 D4

3.5 1 -0.5 2
sample | H#EEMH AR HEEE AR HERE fE AR HEXE fE AR
20 3.43562 (1.8396% |0.97768 |2.2319% |-0.32017 B5.9654% [1.83457 | 8.2716%
30 3.42792 |2.0595% |0.98096 |1.9039% |-0.39168 R1.6634% [1.88598 | 5.7010%
50 3.44746 |1.5013% |0.98981 |[1.0192% |-0.43884 [12.2326% |1.92883 | 3.5585%
100 3.45728 [1.2207% |0.99526 [0.4736% |-0.46934 |6.1328% |1.96321 | 1.8394%
200 3.47954 (0.5845% |0.99689 |0.3112% |-0.48027 |3.9462% [1.98141 | 0.9296%
300 3.48134 |0.5331% |0.99794 |0.2058% |-0.48991 |2.0188% |[1.98765 | 0.6177%
500 3.49154 |0.2419% |0.99882 [0.1182% |-0.49666 |0.6672% |1.99233 | 0.3838%
700 3.49341 |0.1883% [0.99918 |[0.0825% |-0.49492 |1.0164% |[1.99473 | 0.2637%
1000 3.49907 |0.0266% |0.99929 (0.0713% |-0.49650 |0.7000% |[1.99626 | 0.1869%




K(1)-4 BETNVHRKRE (HEAE) i

sample VAR VEC SSW

20 16.2190% | 4.4500% | 35.9654%
30 11.4080% | 6.6270% | 21.6634%
50 7.6805% | 3.6685% | 12.2326%
100 3.5105% | 1.0830% | 6.1328%
200 1.7980% | 1.0820% | 3.9462%
300 1.5470% | 0.7410% | 2.0188%
500 0.6820% | 0.1855% | 0.6672%
700 0.3420% | 0.3185% | 1.0164%
1000 0.2028% | 0.0339% | 0.7000%
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#(2)-1 VAR &7 /VHEERE R

LN HOfE LN HOfE
VAR Al A2 B1 B2
-0.4 0.7 0.2 0.9
sample | ffEE(E e | EEE e HEEE e HEEfE | aRE

20 -0.37782 | 5.5445% | 0.64011 | 8.5556% | 0.20008 | -0.0395% | 0.81883 | 9.0186%

30 -0.38731 | 3.1738% | 0.66226 | 5.3917% | 0.19674 | 1.6285% | 0.84779 | 5.8017%

50 -0.39744 | 0.6410% | 0.67670 | 3.3283% | 0.19624 | 1.8805% | 0.86756 | 3.6044%
100 -0.39947 | 0.1332% | 0.69842 | 0.2251% | 0.19640 | 1.7980% | 0.89247 | 0.8368%
200 -0.39781 | 0.5482% | 0.69364 | 0.9090% | 0.19971 | 0.1470% | 0.89166 | 0.9268%
300 -0.39727 | 0.6830% | 0.69530 | 0.6710% | 0.19940 | 0.3000% | 0.89460 | 0.5998%
500 -0.39929 | 0.1783% | 0.69739 | 0.3726% | 0.19967 | 0.1635% | 0.89669 | 0.3677%
700 -0.39976 | 0.0613% | 0.69842 | 0.2257% | 0.19985 | 0.0750% | 0.89766 | 0.2600%
1000 | -0.39923 | 0.1928% | 0.69855 | 0.2074% | 0.20018 | -0.0890% | 0.89816 | 0.2042%




3 (2)-2 VEC EF VA ERE R

HofE HofE HofE
VEC Al A2 B
-1.4 0.2 -0.5
Sample | HEEMHE PRE HEEAE PR HEEAE v
20 -1.38487 1.0808% 0.195266 2.3670% -0.50054 | -0.1072%
30 -1.38264 1.2401% 0.202355 | -1.1775% -0.50115 -0.2306%
50 -1.39173 0.5910% 0.205136 | -2.5680% -0.50041 -0.0824%
100 -1.39615 0.2752% 0.203159 | -1.5795% -0.50002 -0.0036%
200 -1.39573 0.3050% 0.202017 | -1.0085% -0.50003 -0.0064%
300 -1.39771 0.1638% 0.200455 | -0.2275% -0.49979 0.0420%
500 -1.39893 0.0764% 0.200887 | -0.4435% -0.49996 0.0074%
700 -1.39882 0.0843% 0.199605 0.1975% -0.49998 0.0040%
1000 -1.39988 0.0084% 0.200541 | -0.2705% -0.50006 -0.0114%
#(2)-3 SSW EF VHEERE R
HOME HOME HOME HOfE
SSwW Al A2 B1 B2
3.5 1 -0.5 2
sample | #HEEMH AR HEE B AR HERE fE AR HEEE AR
20 3.29222 5.9365% | 0.90276 | 9.7237% | -0.57003 | -14.0064% | 1.84047 | 7.9765%
30 3.35290 | 4.2028% | 0.93421 | 6.5795% | -0.54128 | -8.2556% | 1.89684 | 5.1583%
50 3.41779 | 2.3489% | 0.96071 | 3.9289% | -0.51108 | -2.2154% | 1.93303 | 3.3485%
100 3.45753 | 1.2133% | 0.97895 | 2.1054% | -0.50837 | -1.6748% | 1.96557 | 1.7216%
200 3.47713 | 0.6534% | 0.98925 | 1.0752% | -0.51937 | -3.8748% | 1.98215 | 0.8927%
300 3.48680 | 0.3773% | 0.99333 | 0.6666% | -0.50020 | -0.0390% | 1.98843 | 0.5787%
500 3.48643 | 0.3876% | 0.99571 | 0.4294% | -0.50838 | -1.6764% | 1.99314 | 0.3429%
700 3.49451 | 0.1568% | 0.99705 | 0.2947% | -0.50730 | -1.4606% | 1.99498 | 0.2512%
1000 3.50136 | -0.0389% | 0.99783 | 0.2169% | -0.49513 0.9744% | 1.99636 | 0.1819%




(2)-4 HETNVNEKREZ (EXHE) gk

sample VAR VEC SSW
20 9.0186% | 2.3670% | 14.0064%
30 5.8017% | 1.2401% | 8.2556%
50 3.6044% | 2.5680% | 3.9289%
100 1.7980% | 1.5795% | 2.1054%
200 0.9268% | 1.0085% | 3.8748%
300 0.6830% | 0.2275% | 0.6666%
500 0.3726% | 0.4435% | 1.6764%
700 0.2600% | 0.1975% | 1.4606%
1000 0.2074% | 0.2705% | 0.9744%
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FHRAD N — 2 LD LA N RS  BWFEREZH L TS L9 ICRZ T BN, LA L,
—HHEERE G LN DHEETIL AW A YRR O —EDT 7NV E 8 % 72 B CIRIT L &
D NATABREDKET D E W BN R THILS, ZHFHEKRENERTH D,
F72, 2~300 DY T NVEE 2R STUTWVIUE, HERHME CIEERIRRZE 1%L FRRED N1 7
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(3) MRZEHELFHBEDH 27— IZx3 % FIML #E
#(3)-1 VAR EF LHEERER
HOfH HOfE HOfE HoOfE
VAR Al A2 B1 B2
-0.4 0.7 0.2 0.9
sample | H#EEfH A7 e | RRZE | HEEE AR HEE fE AR
20 | -0.37818 | 5.4540% | 0.63646 | 9.0771% | 0.19935 | 0.3230% | 0.82095 | 8.7838%
30 | -0.38532 | 3.6700% | 0.66053 | 5.6390% | 0.20116 | -0.5820% | 0.84537 | 6.0696%
50 | -0.39002 | 2.4940% | 0.67412 | 3.6967% | 0.19945 | 0.2730% | 0.86711 | 3.6548%
100 | -0.39479 | 1.3023% | 0.68706 | 1.8484% | 0.19952 | 0.2425% | 0.88388 | 1.7912%
200 | -0.39629 | 0.9275% | 0.69275 | 1.0359% | 0.20062 | -0.3100% | 0.89077 | 1.0253%
300 | -0.39935 | 0.1620% | 0.69603 | 0.5677% | 0.19926 | 0.3690% | 0.89458 | 0.6018%
500 | -0.39934 | 0.1653% | 0.69771 | 0.3273% | 0.19935 | 0.3235% | 0.89696 | 0.3373%
700 | -0.40013 | -0.0323% | 0.69858 | 0.2024% | 0.20013 | -0.0645% | 0.89746 | 0.2826%
1000 | -0.39934 | 0.1663% | 0.69858 | 0.2026% | 0.19982 | 0.0925% | 0.89835 | 0.1838%
#(3)-2 VEC EF VI ER R
HOfH Bl BHOfE
VEC Al A2 B
-1.4 0.2 -0.5
Sample | HEEfE A HETEAE AR HE T A AR
20 -1.37752 | 1.6056% | 0.19968 | 0.1600% | -0.50053 | -0.1060%
30 -1.38688 | 0.9374% | 0.196976 | 1.5120% | -0.49969 | 0.0624%
50 -1.38925 | 0.7681% | 0.201427 | -0.7135% | -0.50028 | -0.0568%
100 | -1.39395 | 0.4323% | 0.199953 | 0.0235% | -0.50001 | -0.0010%
200 -1.3989 | 0.0786% | 0.201408 | -0.7040% | -0.50007 | -0.0140%
300 | -1.39868 | 0.0944% | 0.200702 | -0.3510% | -0.50007 | -0.0148%
500 | -1.40041 | -0.0294% | 0.1994 | 0.3000% | -0.49998 | 0.0038%
700 | -1.39922 | 0.0554% | 0.199448 | 0.2760% | -0.50003 | -0.0062%
1000 | -1.39901 | 0.0711% | 0.19966 | 0.1700% | -0.49995 | 0.0096%
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#(3)-3 SSW &7 NVHEERS R

HOfE HOfE HOfE HOfH
SSW Al A2 B1 B2
3.5 1 -0.5 2
sample | HEEM AR HEEAHE AR HEEAE RS HEEAHE RS

20 3.33342 | 4.7594% | 0.90700 | 9.3004% | -0.51490 | -2.9802% | 1.84728 | 7.6359%

30 3.38635 | 3.2471% | 0.93468 | 6.5321% | -0.48893 | 2.2146% | 1.89664 | 5.1680%

50 3.42095 | 2.2587% | 0.95930 | 4.0698% | -0.52571 | -5.1428% | 1.93114 | 3.4428%
100 3.45755 | 1.2129% | 0.97873 | 2.1269% | -0.50733 | -1.4664% | 1.96402 | 1.7988%
200 3.48693 | 0.3736% | 0.99016 | 0.9836% | -0.48800 | 2.3992% | 1.98293 | 0.8536%
300 3.48772 | 0.3509% | 0.99287 | 0.7133% | -0.50734 | -1.4678% | 1.98833 | 0.5836%
500 3.48980 | 0.2916% | 0.99600 | 0.4005% | -0.49309 1.3822% | 1.99339 | 0.3308%
700 3.49290 | 0.2029% | 0.99688 | 0.3118% | -0.50135 | -0.2696% | 1.99517 | 0.2417%
1000 3.49410 | 0.1685% | 0.99787 | 0.2135% | -0.50637 | -1.2736% | 1.99661 | 0.1695%

K(3)-4 HETNVHERREZE (EAHE) i

sample VAR VEC SSw

20 9.0771% | 1.6056% | 9.3004%
30 6.0696% | 1.5120% | 6.5321%
50 3.6967% | 0.7681% | 5.1428%
100 1.8484% | 0.4323% | 2.1269%
200 1.0359% | 0.7040% | 2.3992%
300 0.6018% | 0.3510% | 1.4678%
500 0.3373% | 0.3000% | 1.3822%
700 0.2826% | 0.2760% | 0.3118%
1000 0.2026% | 0.1700% | 1.2736%
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X(3)-1 VAR ETIVRRES T 7
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X(3)-2VEC ETNVREES T 7

T
20 30 50 100 200 300 500 700 1000

[ —— AIERROR --+-- A2ERROR —=— BERROR |

K(3)-4 HFETNVHARKRE (HXHE) H#&ks 77

10%

8% -

6% -

4% -

2%

0%

—— VARMAXERROR --+-- VECMAXERROR —=— SSWMAXERROR

HBIC, BEEREHENH LT — X I LT FIMLBERfTo72v I 2 b —3 g UiERICHo
WTEEDD, VAR SSWET/VZ OLS HEEZITo7cv I ab—ay (2) OfEFRE N
FHIFEETENLIICAOND, L TVECET /ML TIE, i fEREONFEOR S

WHBEND, =20y Ial—ralR2REZBLTERDIETHLHLIN, Vo7 30 <
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5. BHYIZ

ARG T, BRI IC L RRo 7o) HEEH IR L S D EE DT FiED /A 7 A % RGE
THA, —ODEMEFIE LT, BT AL VI alb—Ta B Tol, TORE, SRy
a2 b— g SO T, REERLICHEBENEWESX 500 LR, MHERH S5E1T 200
~300 FELL EOV T VENBIE, LoULD VAR THEEZIT) 2 EICE VAT DA T A
FFEAEDST—ATELIZRNWTHA D LKL LN, D LT, RDLHERE, 7L
7 A D OEREME, R GRZETH) ORI 2R E O, H2MB L T, LEIZELT
VAR LIS DE T /L2381 - FIFTIUERWIEA 9, BARIZIE, Bl X, IMERDOEES FIML
HEZAT I GBI VAR ET L L VECET VAT 2. HDWIE, BERIEAR TR LI
BADMES | PEEZ IS 31T OLS —BHEE B 21572 W IG5 1L SSW BT L E R T 5 - FOBIRN
BEZAbND, WTFHICE X, FRIIT —F 2 HET B0 T VRIUTE L TR, Yo 75
KbRERT 7 74 —Tho, WMERZFIHEZ 5252056, H25VE 10000, 20000 &
Wo BRI TN OT — 2 2R R D55 ITIE VAR SN DOET L ZFIHT 5 Ly 9 ik
REeBETOLRMNH D59,

Flo, AEIOV I 2 b—va %, BEET 2RERFNCBE LT, R o 7% N =—
TasiZZz L, BESNZH#HEATOMMBTH D E VD Z EIFHEF L TN RITIER B0,
E DRI RINT — 2 2] 5 7 —AZBNTH, SEIOHEBERPIE LD IR S 220,

OB x 7o r — A BB NE IR DREEEAT O 2 L1, SHROMETH D,
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