Z{2HcH & o ==(1) o= (2) =ZX|H¥(1-2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 15,622 0 15,622 Ly
M F4 =4 0 681 -681 i
A4 =4 A 130,333 0 130,333 EhLY
3 71534 ME 681 0 681 S|
A4 s7153 ME 1,522 0 1,522 EHLY
A 147,477 0 147,477
2. IHAE 7{2fof [ME Tt7| Eox
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o4
El
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500 — g
0 T T T T T
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-500
-1,000 ~
-1,500
(SHl: o))
3. A|lLI2| 2tH0f o3t &=QH T 1,253
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 25,161
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