Z{2HcH & oi2=(1) HE(2) =ZX|H¥(1-2)

e FIX| 5 ME 467 0 467 S|
A4 FIX| 5 ME 12,600 0 12,600 Zhy
M T4 =4 0 0 0 Hu
A4 =4 A 101,241 0 101,241 EhLY
Al 113,841 0 113,841
2. IHAE 7{2fof [ME Tt7| Eox
o 1500
o4
El
1,000
500 _
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(THSl: WHaER)
3. A|lLI2| 2tH0f o3t &=QH T 1,013
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 11,532
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