oi2=(1) 0 &=(2)

M FIX| 5 ME 16,814 14,551 2,263 Ey
A4 FIX| 5 ME 14,874 0 14,874 EFLY
M /7153 ME 0 0 0 Zu
A4 771534 ME 0 9,751 -9,751 EFLY
A 14,874 9,751 5,123
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(THSl: WHaER)
3. AlLt2| 20 oSt &= E 1,196
(EHSl: kel
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 52,055
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