Z{2HcH & o ==(1) o= (2) =EX|H¥(1-2)

A FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 14,942 0 14,942 EFLY
AR F4 o 56 39 17 U
A4 T4 el 134,732 0 134,732 L
A /7154 ME 39 0 39 Zu
A4 271534 ME 5,124 0 5,124 EHLY
Al 154,798 0 154,798
2. IHAE 7{2fof [ME Tt7| Eox
o 1500
o4
El
1,000
500 i
0 T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-500
-1,000
-1,500
(SHl: o))
3. AlLt2| 0] oSt &= E 1,207
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 31,345
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