0f==(1) 0j £(2) =ZX|H(1-2)

M FIX| ME 0 0 0 Zu
A4 FIX| 5 ME 11,057 0 11,057 Ly
M /7153 ME 0 0 0 Zu
A4 7153 ME 0 469 -469 L
A 11,057 469 10,588
2. IPHAE AHejol e 7| ol X
.. 1,000
od
El
800
600
400
200 I
0 T T T T T T
-8% -5.33% -2.67% 0.00% 2.67% 5.33% 8.00%
-200
-400
-600
-800
-1,000
(THSl: WHaER)
3. A|lLI2| 2tH0f o3t &=QH T 890
(THSl: Wi aER)
4. Z|Cj&AM 3N (VaR : 99%, 10Y) 51,071

0}OJ CF 2 Off A



