oi2=(1) 0 &=(2) TEX|H(1-2)

M FIX| 5 ME 2,731 3,316 -585 S|
A4 FIX| 5 ME 14,826 0 14,826 Ly
3 71534 ME 0 0 0 S|
A4 271534 ME 0 3,291 -3,291 EhLY
Al 14,826 3,291 11,535
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. AlLt2| 20 oSt &= E 1,188
(EH9l: wakal)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 23,584
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