Z{2HcH & o ==(1) o= (2) =EX|H¥(1-2)

M T ME 708 0 708 Zu
A4 FIX| 5 ME 17,712 0 17,712 Zhy
AR F4 o 0 0 0 U
A4 T4 el 151,962 0 151,962 Zhy
A /7154 ME 0 0 0 Zu
A4 271534 ME 436 0 436 Ey
Al 170,110 0 170,110
2. IHAE 7{2fof [ME Tt7| Eox
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
(EHS: i akel)
3. A|lLI2| 2tH0f o3t &=QH T 1,429
(EHS: i akel)
4. &M 2% (VaR : 99%, 10Y) 32,447
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