Z{2HcH & o ==(1) o= (2) =ZX|H¥(1-2)

A T ME 303 909 -606 Bl
A4 FIX| 5 dE 20,594 0 20,594 EFLY
M F4 F4 4 125 -121 3
A4 =4 A 129,327 0 129,327 EhLY
3 w7153 ME 121 0 121 PN |
A4 s7153 ME 1,105 0 1,105 Ey
Al 151,026 0 151,026
2. THUAE AHejoll mE 7| 293X
o~ 2,000
o4
El
1,500
1,000 +
500
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
-2,000
(SHl: o))
3. A|lLI2| 2tH0f o3t &=QH T 1,651
(THSl: Wi aER)
4. Z|tHEHSZY (VaR : 99%, 10%) 24,104
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