0f==(1) 0 = (2) =ZX|H4(1-2)

M FIX| 5 ME 1,167 467 700 S|
A4 FIX| 5 ME 11,900 0 11,900 Zhy
3 71534 ME 0 0 0 S|
A4 271534 ME 0 4,435 -4,435 EhLY
Al 11,900 4,435 7,465
2. IHAE 7{2fof [ME Tt7| Eox
o 1500
o4
El
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
(EH9l: wakal)
3. A|lLI2| 2tH0f o3t &=QH T 957
(Sl o))
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 21,436

0}OJ CF 2 Off A



