2026-06-24

7{2Hcy & O =(1) 0= (2) =X X[ M(1-2)
M7 FIXR| HE 0 2,643 -2,643 Ly
A4 FIX| = ME 14,539 0 14,539 i
M7 T4 T4 0 2,538 -2,538 L
A4 F4 F=4 138,445 0 138,445 2|
M 7154 HE 2,538 0 2,538 Ly
FA 2715# ME 3,737 0 3,737 i
A 156,720 0 156,720
2. IPAAE AHZlo ME 9] &1 X
1,500
od
¥
1,000 >
500
0 1 T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500 .
-1,000 -+
-1,500
(SHYI: uHEER)
3. AlLt2| 0] ofst &=QHEF 1,180
(9] o))
4. Z|c{&A 3% (VaR : 99%, 10¥) 31,065

EYAENNSS



<
iy
)
<
©
N
)
N

H2fcy 4t

KO

-320

320

O
]

F7hxI%

KO

K-

<r
K+

|

KO

985

985

K-

<r
K-

666

320

985

4

Hejoyl ot

Hio
<0

b

2. op%

8.00%

5.33%

267%

0.00%

-2.67%

-5.33%

-8%

20
10

-10
20

-30

~
ofl
pr

26

3. A|lL}E2| 280

~
ofl
et

172

4. Z| &4 2N (VaR : 99%, 10Y)



